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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
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INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR  —=— USDUIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
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usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 125 INTEREST RATE SWAPS
1Y 0,2308 0 -1 0,1979 0,3698 0,7510 Lo
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3y 0,2232 0 -3 0,2692 0,5558 0,9145 s
ay 0,2593 0 -3 0,3376 0,6494 0,9795 o2
5Y 0,3174 0 -4 0,4226 0,7311 1,0338 o -
Y 0,4643 0 -4 0,5829 0,8671 1,0970 _0‘25 J 1y 2y 3y a4y 5Y 7Y 15Y 20Y 30
10Y 0,6695 1 -4 0,7742 0,9870 1,1630 et
15Y 0,8804 -1 2 0,9420 1,0930 1,2110 ’
20Y 0,9860 1 1 1,0375 1,1300 1,2090 ——ER  —e—USD
30Y 1,0450 -1 -1 1,0711 1,1261 1,1623
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 05
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CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1876  0,19%  0,53% 1,1900 1,1928 1,1977 120
EUR/GBP 09219  0,24%  -2,19% 0,9233 0,9247 0,9276
EUR/IPY 12582  0,00%  0,15% 125,82 125,82 125,82 L1
EUR/CHF 1,0770  -0,03%  -0,04% 1,0763 1,0754 1,0743
EUR/BRL 62832  0,30%  2,27% 6,3100 6,3398 6,4146 118
EUR/PLN 4,4461  0,06%  -1,10% 4,4529 4,4622 4,4805
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1876  0,9219 125,82 1,0770 10,4078  7,4407 1,5642 1,6271  6,2832 10,7127
usD 0,8424 - 0,7765 105,655 0,9066 8,7676 6,2676 1,3177 1,3713 53033  9,0091
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,184 066  -26.34 Titulo Variagao % PSI 20 428944  -051% -17,73% 545421  3.500,02
BCP 0,092 022 5473 CORT.AMORI 1,14 CAC40 505519  042% -1544% 6.111,41  3.632,06
CORT. AMORIM 10,620 1,14 6,02 PHAROL 0,37 ESTX50 PR 3.319,29  0,10% -11,37% 3.867,28  2.302,84
cTT 2,580 115 -19.12 XTRADAX  13.200,80 -0,02% -0,36% 13.79524  8.255,65
EDP 4,233 -1,10 12,09 S&P 500 3.397,14 168% 514% 358811 219186
EDP R 14,080  -0,14 34,10 IBEX 35 6.964,30  0,30% -27,07% 10.100,20 5.814,50
GALP 8,858 1,01 -4055 GALP -1,01 NIKKEI 225  23.559,30  0,65% -0,41% 24.11595 16.358,19
IBERSOL 5,360 0,74 -33,00 MOTA ENGIL -1,07
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REN 2,390 021 -1213 4475 oo -
SEMAPA 7,980 062  -41.84 4425
SONAE CAP. 0,700 0,00 -7.04 4315 o7%
SONAE SGPS 0,617 0,56 32,25 4325 95%
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