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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
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INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3802 0 9 -0,3976 -0,1255 0,2340 Zona Euro 0,00 CURVA FORWARD
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15Y 0,4230 3 -16 0,5752 0,7738 0,9440 Brasil 6,50 050
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usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,0090 1 -38 1,6876 1,7245 1,9660 200
2y 1,7930 3 17 1,6510 1,7770 2,0245 150
3y 1,7200 3 17 1,6680 1,8355 2,0765
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COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 66,37 2,21 5,03 oT 2y 0,434 0,01 800 o Y ..
JETFUEL 623,59 3,67 25,17 oT 5Y -0,149 0,02 7,10 050
DIESEL 586,59 1,42 20,67 oT 10Y 0,505 0,03 17,90 % 040
COBRE 5.823,00 -70,00 23,00  BUND 10Y -0,897 5,08 9,40 030 o
ZINCO 2.356,50 -15,00 -16550 SCHATZ2Y  -0,115 0,23 6,40 o015 010
OURO 1.409,40 12,48 82,04 T-NOTE10Y 2,820 2,50 -7,90 0 | ' 000
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LICENGA C02 28,29 1,73 3,09 GILT 10Y 0,749 3,82 -8,30 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,122 0,13%  -0,72% 1,1304 1,1383 1,1526 ™
EUR/GBP 0,89928 0,05%  -0,76% 0,9022 0,9053 0,9113
EUR/IPY 1222 -022%  0,47% 122,20 122,20 122,20
EUR/CHF 1,1140  -0,08%  0,51% 1,1128 1,1116 1,1096
EUR/BRL 42398 050%  3,80% 4,3049 4,3621 4,4783
EUR/PLN 42685 -0,04%  -0,13% 4,2906 4,3150 4,3631 113
EURGBP EURJPY
0,90 125
0,89 124
112
0,88 123
087 122 W
0,86 121
0,85 + 120 + 1,11
08/05 22105 05/06 19/06 03/07 08/05 15/05 22/05 29/05 05/06 12/06 19/06 26/06 03/07 10/07 08/05 15/05 22/05 05/06 12/06 19/06 26/06 03/07 10/07
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1220  0,8993 122,20 1,1140 10,5958 7,4644 1,4755 161759  4,2398  9,6641
uUsD 0,8888 - 0,8003 108,545 0,9900 9,4194 6,6336 1,3116 1,4377 3,7746  8,5880
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,960 0,59 2,76 Titulo Variagdo % PSI 20 5.153,06 -0,01% 891% 568645  4.551,84
BCP 0,283 0,96 23,40 BCP 0,96 CAC40 5.567,59 -0,08% 17,69%  5.629,79  4.55599
CORT. AMORIM 9,960 -0,60 10,67 PHAROL 0,66 ESTX50 PR 3.501,08 -0,25% 16,65%  3.549,26  2.908,70
cTT 2,022 0,20 31,36 ALTRI 0,59 XTRADAX 1237341 -0,51% 17,18% 12.886,83 10.279,20
EDP 3,350 0,77 9,87 RAMADA 0,57 S&P 500 2.989,25  0,32% 19,24%  3.002,98  2.346,58
EDP R 9,050 0,33 16,40 RAMADA 0,57 IBEX 35 9.246,00 -0,30% 827%  9.938,00  8.286,20
GALP 13,500 0,11 2,14 CORT.AMORI ~ -0,60 NIKKEI 225 ~ 21.533,48 -0,15% 7,59%  24.448,07 18.94858
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