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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 -0,3710 0 0 M 2,2606 0 19 0,7245 -0,7796 150
3M -0,3170 0 0 3M 2,3984 0 8 0,8003 -0,7358
6M -0,2680 0 0 6M 2,6039 0 8 0,9049 -0,6568 050
12M -0,1580 0 1 12M 2,9186 0 9 1,0627 -0,5192 os0l  m——Wr— & D
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2411 0 0 0,0289 0,7404 1,2678 Zona Euro 0,00 CURVA FORWARD
2y -0,1020 0 5 0,2223 0,8792 1,3710 EUA 2,25 050
3y 0,0770 0 9 0,3929 1,0085 1,4680 Reino Unido 0,75
4y 0,2500 0 11 0,5479 1,1230 1,5510 Japao 0,10 0.25
5Y 0,4060 0 13 0,6900 1,2288 1,6310 Canada 1,50 0.00
7v 06750 -1 13 0,9345 1,4080 1,7430 Suica -0,75 Mw@ &
10Y 0,9950 -1 12 1,2256 1,5979 1,8610 China 5,75 05
15Y 1,3300 -1 9 1,4918 1,7490 1,9272 Brasil 6,50 050
20Y 1,4790 2 8 1,6076 1,7867 1,8990 Austrélia 1,50
30Y 1,5330 -2 6 1,6277 1,7500 1,8172 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS _
1y 2,7840 -1 12 3,1843 3,0940 3,0875 e S— = . " "
2y 2,9830 -2 14 3,1560 3,0825 3,0045 oo
3y 3,0400 2 16 3,1370 3,0850 3,1135 e
Y 3,0570 -2 16 3,1180 3,0910 3,1410 12
5Y 3,0620 2 16 3,1140 3,0985 3,1852 ore
7v 3,0760 -2 16 3,1170 3,1305 3,1815 0ze
10Y 3,1100 2 16 3,1520 3,1580 3,1960
15y 3,1460 2 15 3,1670 3,1700 3,1880 R T T R
20Y 3,1510 -1 15 3,1680 3,1620 3,1550 —=—ER  —=—UsD
30Y 3,1210 -1 15 3,1220 3,1090 3,1110
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 115
BRENT 84,32 1,59 6,92 oT2Y -0,076 0,01 760
JETFUEL 78358 1558 57,83 OT5Y 0,758 0,02 7580 110
DIESEL 739,33 11,08 4558 oT 10Y 1,903 0,03 19030 ° 105
COBRE 6.259,50 71,00 111,00 BUND 10Y 0,085 0,61 8,50 050
ZINCO 2.64950 124,50 102,50 SCHATZ2Y 0,083 2,07 830 o osy
OURO 118945 -3,05  -11,95 T-NOTE10Y 3,737 0,51 373,70 000 + 095
TRIGO 508,75  -0,25 -36,75 T-NOTE 2Y 3,212 0,39 321,20 308 o7/09 14/09 21/09 28109
LICENCAC02 21,37 0,16 0,28 GILT 10Y 1,721 0,88 172,10 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1606  0,26%  -0,03% 1,1699 1,1790 1,1991 11
EUR/GBP 0,89078 -0,39%  1,21% 0,8938 0,8968 0,9035
EUR/JPY 13225 -0,77%  -2,43% 132,25 132,25 132,25
EUR/CHF 1,1387  0,07%  -1,09% 1,1374 1,1363 1,1340 117
EUR/BRL 46401 131%  4,12% 4,7134 4,7967 4,9914
EUR/PLN 42843  -0,09%  0,13% 4,3076 4,3310 4,3799
EURGBP EURIPY 6
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1606  0,8908 132,25 1,1387 10,3534  7,4560 1,4813 1,60191  4,6401 9,4392
UsD 0,8632 - 0,7664 113,955 0,9834 8,9431 6,4365 1,2820 1,3854  4,0296 8,1577
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,280 0,24 60,12 Titulo Variacéo % PSI 20 531317 -0,86% -1,39% 580145 520833
BCP 0,249 2,43 -8,53 NAVIGATOR 2,42 CAC40 5.506,82 0,24% 3,66% 5.657,44  5.038,12
CORT.AMORIM 11,680 157 13,40 CORT. AMORI 1,57 ESTX50 PR  3.414,16  044% -2,56% 3.708,82  3.261,86
cTT 3,366 -0,30 -4,02 SEMAPA 0,82 XTRADAX  12.339,03 0,75% -4,48% 13.596,89 11.726,62
EDP 3,120 -1,83 8,15 ALTRI 0,24 S&P 500 293323 0,66% 971% 294091 250799
EDP R 8,600 -1,60 23,44 IBEX 35 9.407,00 0,19% -6,34% 10.643,40  9.111,10
GALP 16,810  -164 9,69 EDPR -1,60 NIKKEI 225  24.24576 0,52% 6,50% = 24.306,54 20.285,06
IBERSOL 9,360 -0,43 -7,56 GALP -1,64
J MARTINS 12560  -099  -22.45 EDP -1,83 . .
MOTA ENGIL 2,035 3,10  -44,44 BCP 2,43 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,320 242 2,37 MOTA ENGIL -3,10 106%
NOS 5,160 0,00 -5,86 Lown
NOVABASE 2,660 037  -12,76 PSI20
PHAROL 0,174 1,58 -30,32 sazs 102%
REN 2,416 -0,58 -2,54 100%
SEMAPA 17,260 0,82 3,01 5378
SONAE CAP. 0,740 0,13  -16,57 5325 98%
-0,78 96%

SONAE SGPS w75

0,886 -21,36 y
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