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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
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INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3280 -1 2 -0,2992 -0,0941 0,1496 Zona Euro 0,00 CURVA FORWARD
2y -0,2910 1 3 -0,2564 -0,0363 0,2195 EUA 1,75 000
3y -0,2400 1 4 -0,2022 0,0258 0,2910 Reino Unido 0,75 5 P RS PSS
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usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7750 3 3 1,5463 1,6025 1,7800 175
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COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 060
BRENT 68,06 1,81 7,95 oT2Y -0,537 0,00 3,60 wf o
JETFUEL 667,59 1447 59,62 oT 5Y -0,168 0,04 -4,50 040
DIESEL 630,36 12,45 56,32 oT 10Y 0,359 -0,06 200 % 030
COBRE 6.207,00 14,00 30500 BUND 10Y -0,872 -6,00 3,30 030 020
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CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1147  -0,41%  0,69% 1,1210 1,1273 1,1398 1
EUR/GBP 0,85115 -0,34%  0,10% 0,8538 0,8566 0,8620
EUR/JPY 12054  1,00%  -0,12% 120,54 120,54 120,54
EUR/CHF 1,0844  0,20%  0,85% 1,0836 1,0828 1,0812
EUR/BRL 45125  -0,39%  3,26% 4,5780 4,6239 4,7382 112
EUR/PLN 42430  0,02%  0,91% 4,2659 4,2895 4,3379
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1147  0,8512 120,54 1,0844 10,4890  7,4733 1,4508 160461 45125 9,8547
usD 0,8956 - 0,7648 108,025 0,9706 9,3886 6,6933 1,2982 1,4373  4,0437 8,8183
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,740 -0,09 1,06 Titulo Variagéo % PSI 20 5.242,13  -0,45% 054%  5429,32  4.699,20
BCP 0,205 2,89 0,94 GALP 2,40 CAC40 6.044,16  0,04% 1111%  6.06500  4.607,68
CORT.AMORIM 11,340  -0,18 0,35 IBERSOL 1,25 ESTX50PR  3.773,37 -052% 0,75% = 3.801,13  2.950,82
cTT 3,154 -1,87 1,13 NOS 0,41 XTRADAX  13.219,14 -1,25% -0,23% 13.425,85 10.400,11
EDP 3,857 0,29 -0,18 EDP 0,29 S&P 500 3.240,76  -0,53% 031%  3.258,14  2.443,96
EDP R 10,260  -1,16 2,29 IBEX 35 9.646,60 -0,46% 1,02%  9.70540  8.409,20
GALP 15,340 2,40 2,95 JMARTINS 1,21 NIKKEI 225  23.656,62 -0,76% 0,00%  24.091,12 19.241,37
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