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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 e
1M 2,5580 6 15 1M 4,7086 2 11 4,0388 0,7100 400
3M 2,6460 -17 6 3M 4,9071 -3 3 4,1255 1,1000
6M 2,9850 -15 21 6M 4,8340 -13 -35 4,2636 1,2800 325 -_’_././'
12M 3,3590 -30 21 12M 4,7284 26 -86 4,4011 1,5000 250
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 3,2876 5 -26 3,3232 2,8348 2,8050 Zona Euro 3,50 CURVA FORWARD
2y 3,3060 2 -20 3,2045 2,8168 2,8099 EUA 4,75 375
3y 3,2320 -1 -11 3,0850 2,8180 2,8310 Reino Unido 4,00 250
ay 3,1360 -1 7 3,0205 2,8180 2,8580 Japéo 0,10
5Y 3,0740 0 5 2,9760 2,8270 2,8820 Canada 4,50 825
7Y 3,0030 2 -3 2,9420 2,8650 2,9290 Suica 0,75 300
10Y 2,9850 4 -3 2,9570 2,9150 2,9260 China 5,75 275
15Y 2,9827 1 -1 2,9310 2,8030 2,6890 Brasil 13,75 250
20Y 2,8060 -1 -3 2,7307 2,5770 2,4460 Australia 3,60
30Y 2,4296 6 -8 2,3580 2,2250 2,1150 india 4,50 EURIBOR EURIBOREM ~—— EURIBOR 120
usD LAST 1D (bps) 1M (bps) % 3y 5Y INTEREST RATE SWAPS
1Y 4,9011 32 -49 3,9196 3,3961 3,1010 475
2y 4,4132 24 -55 3,5060 3,3230 3,2486 s
3y 4,1496 18 -41 3,6203 3,2011 3,2651
ay 3,9667 16 -34 3,5365 3,2884 3,2850 7
5Y 3,8360 15 -30 3,4745 3,2907 3,3377 325
7Y 3,6860 11 28 3,4255 3,3230 3,3600 275 N'—‘—\\-
10Y 3,6086 8 -25 3,4450 3,4060 3,4154 225 ]
15Y 3,5849 6 -22 3,4431 3,3247 3,3534 1y 2y 3y av % v 107 15Y 20y 30v
20Y 35122 5 -24 3,3792 3,3125 3,2207 —a—ER  —s—UsD
30Y 3,2885 4 -23 3,1602 3,0479 2,9645
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 74,48 0,79  -10,32 oT2Y 2,689 0,16 -20,50 010
JETFUEL 794,81  -39,13  -96,79 oT 5Y 2,800 0,12 -15,30 Py
DIESEL 777,26  -36,48  -72,74  OT 10Y 3,209 0,12 720 ‘o0
COBRE 8572,00 -329,00 -353,00 BUND 10Y 1,970 12,41 19,00 4 050
ZINCO 2.874,00 -4350 -147,50 SCHATZ2Y 2,895 13,21 -32,40 g
OURO 191580 -2,78 79,44 T-NOTE10Y 4,189 5,13 20,80 250 | | 080
TRIGO 695,75 _7’00 -80,50 T-NOTE 2Y 4'275 13’09 »51’70 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03
LICENGACO2 8832  -0,88 9,22 GILT 10Y 3,441 7,27 -31,30 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,0595  0,44%  -0,98% 1,0654 1,0703 1,0784 110
EUR/GBP 08782 -0,66%  121% 0,8813 0,8841 0,8897
EUR/JPY 140,18  -0,48%  2,23% 140,17 140,16 140,13
EUR/CHF 09864 0,08%  0,17% 0,9817 0,9772 0,9694 100
EUR/BRL 56016 -0,12%  -0,51% 5,7259 5,8534 6,0758
EUR/PLN 47006  0,04%  1,43% 4,7545 4,8033 4,8914
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0595  0,8782 140,18 0,9864 11,1596  7,4477 1,4582 1,59654 56016 11,4313
usD 0,9435 - 0,827 132,685 0,9302 10,5313 7,0268 1,3748 1,5015 52955 10,7731
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4684  -085 -6,41 Titulo Variacio % PSI 586599 0091% 244%  6.370,78  5.128,86
BCP 0,193 0,10 31,69 ctT 2,13 CAC40 7.02572 2,03% 853% 7.401,15  5.628,42
CORT. AMORIM 9,760 0,10 11,93 JMARTINS 1,79 ESTX50PR 411698 2,03% 8,52%  4.32427  3.249,57
cTT 3,600 2,13 16,88 EDPR 1,63 XTRADAX  14.967,10 157% 7,49% 15706,37 11.862,84
EDP 4,818 1,26 3,48 MOTA ENGIL 1,50 S&P 500 3.93586 1,13% 251%  4.637,30  3.491,58
EDP R 20590 1,63 0,05 EDP 1,26 IBEX 35 8.890,20 150% 803% 952830  7.189,60
GALP 9,828 1,19 -22,06 NIKKEI 225  27.010,61 -0,80% 3,51% 29.222,77 25.520,23
GREENVOLT 7,150 0,42 -8,33
J MARTINS 20520 1,79 1,68 BCP -0,10 5
MOTA ENGIL 1,488 1,50 27,18 SEMAPA 0,29 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,262 0,99 -5,56 ALTRI -0,85 104%
NOS 4,256 0,00 12,47 102%
REN 2,525 0,60 0,20 psi 100%
SEMAPA 13520  -0,29 9,39 oo
SONAE SGPS 1,043 0,97 11,55 6050
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