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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 550 /
1M 2,5110 -4 19 M 4,7091 1 14 4,0144 1,0000 50
3M 2,8750 3 31 3M 4,9840 0 15 4,1868 1,3800
6M 3,3630 1 36 6M 5,3157 0 26 4,3817 1,4600 350 /
12M 3,8590 3 46 12M 5,6944 -2 44 4,5953 1,9100 250
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8623 5 50 3,9108 3,1128 3,0268 Zona Euro 3,00 CURVA FORWARD
2y 3,8860 6 61 3,6130 3,0963 3,0190 EUA 4,75 450
3y 3,6986 4 60 3,4520 3,0720 3,0340 Reino Unido 4,00 425
4y 3,5594 3 57 3,3640 3,0600 3,0520 Japao 0,10 4,00
5Y 3,4707 3 54 3,2990 3,0615 3,0700 Canada 4,50 375
7Y 3,3510 2 48 3,2305 3,0760 3,0930 Suica 0,75 b
10Y 3,2853 1 41 3,2070 3,0990 3,0790 China 5,75 300
15Y 3,2300 0 37 3,1480 2,9910 2,8780 Brasil 13,75 275
20Y 3,0600 1 35 2,9650 2,7920 2,6660 Austrélia 3,35
30Y 2,7137 -1 33 2,6270 2,4748 2,3640 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) % 3y 5Y INTEREST RATE SWAPS
1Y 5,5794 2 31 4,8110 3,6030 3,6307 550
2y 52104 2 47 4,3430 3,5610 3,3600 500
3y 4,7899 1 49 4,0460 3,5899 3,5125 450
ay 4,5168 1 47 3,9090 3,6067 3,5679 400
5Y 4,3342 0 44 3,9110 3,5378 3,5506 350
7v 4,1248 0 40 3,7926 3,5200 3,4885 300
10Y 3,9766 0 36 3,7370 35717 3,5150 250
15Y 3,8812 0 30 3,6821 3,4992 3,4795 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7795 1 25 3,5540 3,4557 3,3120 ——ER —e—usD
30Y 3,5055 1 20 3,3552 3,1332 3,0678
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 85,57 -0,26 4,86 oT2Y 3,201 0,06 61,10  ss0 010
JETFUEL 904,48 5,60 28,31 oT5Y 3,355 0,05 86,20 020
DIESEL 870,89 11,58 50,64 oT 10Y 3,607 0,03 70,10 450 -0.80
COBRE 892350 2500 300 BUND1OY 2486 019 74,60 Lo M_\/\ e
ZINCO 3.089,00 31,00 -159,75 SCHATZ2Y 3,645 8,15 79,50 060
OURO 185093 -555  -16,55 T-NOTE10Y 4,603 0,00 57,90 2504 070
TRIGO 696,25 -12,50  -65,75 T-NOTE 2Y 5,104 1,85 95,40 08102 10/02 17102 24102 03/03
LICENGA C02 92,89 0,71 2,01 GILT 10Y 4,029 -1,72 79,40 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0646  0,29%  -1,21% 1,0702 1,0751 1,0843 110
EUR/GBP 0,8863 -0,11%  0,73% 0,8892 0,8913 0,8953
EUR/IIPY 144,64  -0,06%  -1,54% 144,63 144,61 144,58
EUR/CHF 09954  0,01%  0,03% 0,9911 0,9864 0,9774 100
EUR/BRL 55257  0,04%  0,03% 5,6523 5,7694 5,9749
EUR/PLN 46891  039%  1,22% 4,7404 4,7853 4,8718
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0646  0,8863 144,64 0,9954 11,1625  7,4426 1,4549 15879 55257 11,1334
usD 0,9364 - 0,8314 135925 0,9321 10,4544  6,9697 1,3613 1,4852 51720 10,4308
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,644 -1,40 7,21 Titulo Variacio % PSI 6.043,11 -043% 554%  6.370,78  5.128,86
BCP 0,228 4,11 55,74 BCP 4,11 CAC40 737321 0,34% 13,89% 7.401,15  5.628,42
CORT. AMORIM 9,880 0,51 13,30 cTT 0,93 ESTX50 PR 4.313,78  044% 1371% 4.324,27  3.249,57
cTT 3,790 0,93 23,05 CORT. AMORI 0,51 XTRADAX  15.654,93 0,49% 12,43% 15.677,93 11.862,84
EDP 4,761 1,71 2,26 REN 0,20 S&P 500 407024 0,61% 6,01%  4.637,30  3.491,58
EDP R 20,290  -352 -1,41 IBEX 35 9.507,00 045% 1553% 9.524,60  7.189,60
GALP 11,015 -041  -12,65 ALTRI -1,40 NIKKEI 225  28.237,78 1,11% 821% 2922277 24.681,74
GREENVOLT 7,120 -1,66 -8,72 NOS 1,41
J MARTINS 19,540 -0,91 -3,17 GREENVOLT -1,66 %
MOTA ENGIL 1,604 1,11 37,09 EDP 1,71 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,336 -1,13 -3,42 EDP R -3,52 103%
NOS 4,184 1,41 10,57
REN 2,565 0,20 1,79 psI 101%
SEMAPA 14,260  -0,70 15,37 w07 o
SONAE SGPS 1,035 -0,38 10,70
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