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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 _/_/-/'
M -0,3690 0 0 M 2,3160 0 4 0,7271 -0,7852
3M -0,3170 0 0 3M 2,5893 0 18 0,8385 -0,7466 150
6M -0,2580 0 1 6M 2,8358 1 21 0,9668 -0,6634 050
12M -0,1490 0 1 12M 3,1169 1 16 1,1221 -0,5306 osol  M——® @ w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2433 0 0 -0,0039 0,7110 1,2584 Zona Euro 0,00 CURVA FORWARD
2y -0,1240 -1 -3 0,1793 0,8576 1,3649 EUA 2,25 050
3y 0,0380 -1 -6 0,3555 0,9897 1,4654 Reino Unido 0,75
ay 0,2060 -1 -8 0,5161 1,1085 1,5547 Japdo 0,10 025
5Y 0,3640 -1 -9 0,6617 1,2177 1,6290 Canada 1,75 000
7v 0,6450 0 9 0,9140 1,4022 1,7502 Suica 0,75 S s S @
10Y 0,9820 0 -8 1,2054 1,5866 1,8573 China 5,75 025
15Y 1,3290 0 7 1,4733 1,7310 1,9075 Brasil 6,50 050
20Y 1,4810 0 -6 1,5840 1,7639 1,8733 Australia 1,50
30Y 1,5320 1 -6 1,5980 1,7130 1,7799 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,9290 1 14 3,2695 3,1910 3,2340 3,25 WH—H
2y 3,0980 2 12 3,2520 3,2105 3,2904 275
3y 3,1420 2 11 3,2330 3,2040 3,2910 225
4y 3,1540 3 11 3,2389 3,2220 3,3200 175
5Y 3,1610 3 11 3,2437 3,2380 3,3708 125
v 3,1900 3 12 3,2480 3,2960 3,3780 07
10Y 3,2480 3 15 3,3237 3,3430 3,3930 o —
15Y 3,3090 3 17 3,3630 3,3855 3,3910 " 2 3 R Y 0¥ Y 20¢ oY
20Y 3,3240 3 17 3,3460 3,3530 3,3650 —e—ER  —e—uUsD
30Y 3,3070 3 19 3,3130 3,3366 3,3396
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 71,33 -1,84  -12,46 oT2Y -0,145 0,00 520 o 116
JETFUEL 710,02 -994  -81,32 oT 5Y 0,706 0,01 7,30 112
DIESEL 671,02  -844  -7582 oT 10Y 1,898 0,01 440  O® 110
COBRE 618200 -9200 1800 BUND10Y 0,025 0,53 15,60 080 s
ZINCO 256550 -36,00 -107,50 SCHATZ2Y 0,028 0,46 B —
OURO 1.226,49  -3,65 2508 T-NOTE10Y 3,816 1,37 3,80 o004 [ 1o
TRIGO 513,00 5’75 _8’00 T-NOTE 2Y 3'279 1’57 0'00 08/10 10/10 12/10 14/10 16/10 18/10 20/10 22/10 24/10 26/10 28/10 30/10 01/11 03/11 05/11
LICENCA C02 17,55 0,32 -4,61 GILT 10Y 1,664 3,31 -16,90 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1428  051%  -0,44% 1,1525 1,1617 1,1822 is
EUR/GBP 0,87313  0,25%  0,80% 0,8763 0,8794 0,8864
EUR/JPY 129,31  -0,39%  0,62% 129,31 129,31 129,31
EUR/CHF 1,1465 -0,12%  -0,55% 1,1453 1,1442 1,1418 117
EUR/BRL 42827  -0,56%  1,45% 4,3487 4,4115 4,5688
EUR/PLN 43042 004%  037% 4,3292 4,3521 4,4016
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1428  0,8731 129,31 1,1465 10,3518  7,4592 1,4998 158129 42827 95572
usD 0,8759 - 0,7646 113,365 1,0037 9,0596 6,5341 1,3122 1,3840  3,7537 8,3639
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,270 -0,95 40,59 Titulo Variagéo % PSI 20 497768  -0,20% -7,62%  5.801,45  4.893,44
BCP 0,245 0,53 -10,07 NAVIGATOR 0,68 CAC40 5.07519 -051% -4,47%  5.657,44  4.896,80
CORT. AMORIM 9,600 2,04 -6,80 EDP 0,61 ESTX50PR  3.207,42 -0,31% -846%  3.69532  3.090,85
cTT 3,350 0.36 -4,48 BCP 0,53 XTRADAX  11.484,34 -0,09% -11,10% 13.596,89 11.051,04
EDP 3,115 0,61 7.97 NOVABASE 0,40 S&P 500 2747,00  032% 2,74% 294091 = 2532,69
EDP R 7,820 -0,89 12,24 PHAROL 0,39 IBEX 35 8.988,90 -0,24% -10,50% 10.643,40  8.627,60
GALP 15,000  -0,10 212 JMARTINS -1,16 NIKKEI 225  22.147,75  1,14% -2,71% 24.448,07 20.347,49
IBERSOL 8,440 024  -16,64 J MARTINS -1,16
J MARTINS 10,675  -116  -34,08 SONAE SGPS -1,38 -
MOTAENGIL 1708  -1.16  -5337 SONAE CAP. 145 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,150 0,68 -1,66 CORT.AMORIl v  -2,04 100%
NOS 5,120 0,00 -6,59 8%
NOVABASE 2,490 0,40 -18,33 PSI120 a6% ==
PHAROL 0153 039 3872 o —\ w
REN 2,378 0,34 -4,07 5200
SEMAPA 15780  -113  -1132 oo o2
SONAE CAP. 0,750 145  -1545 5050 90%
SONAE SGPS 0,861 138 -23,58 5000 88%
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