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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

3,00

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 200 ././_/'
M -0,5530 2 -1 M 0,8444 0 33 0,9410 -0,6250 '
3m -0,4170 2 3 3M 1,3986 0 39 1,1155 -0,5200 100
6M -0,2020 2 15 6M 1,9801 2 44 1,3923 -0,4100 0,00 I __’_//.//'
12M 0,2360 3 28 12M 2,6749 2 40 1,8203 -0,7000 1,00
™M 3m M 12Mm
INTEREST RATE SWAPS TAXA DE REFERENCIA = EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 0,2575 -4 23 1,6205 1,9270 2,0535 Zona Euro 0,00 CURVA FORWARD
2y 0,9300 8 15 1,7120 1,9540 2,0940 EUA 1,00 200
3y 1,2185 -8 14 1,7780 1,9895 2,1520 Reino Unido 1,00 150
4y 1,3890 8 18 1,8290 2,0230 2,2055 Japao 0,10 '
5Y 1,5050 -8 23 1,8720 2,0720 2,2590 Canada 1,00 100
v 1,6670 8 30 1,9625 2,1640 2,3060 Suica 0,75 050
10Y 1,8644 -9 37 2,0945 2,2335 2,2740 China 5,75 000
15Y 1,9922 8 41 2,1170 2,1170 2,0395 Brasil 12,75 050 i@/s{ R O NI
20v 1,8841 -8 37 1,9505 1,8925 1,7870 Australia 0,35
30Y 1,5610 8 28 1,5910 1,5210 1,4275 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1y 2,4583 3 34 3,2854 2,9435 2,9705
2y 2,8969 1 14 3,1896 2,9260 3,0120 7 W’
3y 2,9612 -1 9 3,1160 2,9410 3,0230 225
A 2,9582 -3 9 3,0640 2,9690 3,0405 175
5Y 2,9546 5 10 3,0455 2,9840 3,0574 125
v 2,9737 7 12 3,0535 3,0090 3,0660 05
10Y 3,0022 9 16 3,0610 3,0552 3,0690 o5 |
15Y 3,0427 -8 20 3,0726 3,0300 3,0040 ' v ™ a o v -~ 10v 157 20v 0¥
20Y 3,0096 8 20 2,9985 2,9240 2,8675 —e—ER —e—USD
30v 2,8023 -8 15 2,7775 2,6901 2,6245
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) IS SWAP 10y-2y 100
BRENT 103,70  -2,24 1,53 oT 2y 0,393 -0,09 26,80 M 080
JETFUEL 1.168,68 -7851 9526 oT 5Y 1,418 0,10 57,30
DIESEL 1.058,18 -80,01 4576 oT 10Y 2,151 -0,10 51,50  M® 080
COBRE 9.270,00 -177,00 -1.086,00 BUND 10Y 0,546 9,59 28,30 | 080 040
ZINCO 362350 -162,75 -654,50 SCHATZ2Y 0,751 5,63 7,50 0,00 020
OURO 1.844,76 _9’41 -102,78 T-NOTE 10Y 3‘702 _9’53 11‘50 050 !‘1/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 { 000
TRIGO 1.101,00 8725 42,75  T-NOTE 2Y 3,080 0,20 5,10
LICENGA C02 87,60 0,58 7,51 GILT 10Y 1,885 -10,81 7,20 CUsD ——GBP ——EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0554  -0,05%  -3,17% 1,0605 1,0671 1,0814 ™
EUR/GBP 0,85595  -0,42%  -2,22% 0,8596 0,8637 0,8716
EUR/IPY 137,38 0,52%  -0,27% 137,38 137,38 137,38 111
EUR/CHF 1,0475  0,16%  -3,29% 1,0470 1,0459 1,0440
EUR/BRL 54282  042%  -587% 5,6057 5,7847 6,1191 110
EUR/PLN 46780  0,30%  -0,37% 4,7603 4,8569 5,0316
1,09
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0554  0,8560 137,38 1,0475 10,6019 7,4387 1,3728 1,52173 54282 10,2453
usD 0,9485 - 0,8121 130,2 0,9936 10,0535 7,0555 1,3014 1,4409 51522  9,6993
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,820 1,34 21,57 Titulo Variacéo % PSI 571883  1,08% 2,68%  6.153,32  4.859,53
BCP 0,145 2,85 2,56 BCP 2,85 CAC40 6.12532  0,65% -14,37% 7.384,86  5.756,38
CORT. AMORIM 10,280 0,59 -8.87 EDPR 2,64 ESTX50 PR  3.557,70  0,87% -17,23% 4.41523  3.387,00
cTT 3,775 -1,56 17,12 GALP 2,00 XTRADAX 1355369  1,29% -14,68% 16.290,19 12.438,85
EDP 4,403 1,40 -8,88 EDP 1,40 S&P 500 3.977,99  -042% -16,61% 4.818,62  3.969,07
EDP R 20,600 2,64 5,94 ALTRI 1,34 IBEX 35 8.14570  0,08% -6,52%  9.310,80  7.287,70
GALP 10,455 2,00 22,71 NIKKEI 225  26.167,10 -0,58% -9,12%  30.795,78 24.681,74
J MARTINS 19,330 0,68 3,83
MOTA ENGIL 1,264 0,16 -0,94 SONAE SGPS -0,19 <
NAVIGATOR 3,874 -1,58 15,64 crT -1,56 EVOLUGAOC MENSAL (BASE 100%)
NOS 3,816 1,01 11,91 NAVIGATOR -1,58 102%
REN 2,880 1,05 13,16 100%
SEMAPA 13,160 0,46 12,48 psI a8
SONAE SGPS 1,032 -0,19 2,89 o150 oo S
GREENVOLT 6,430 0,00 1,26
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