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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 475
Y] 2,8220 4 43 M 4,7523 3 16 4,0400 0,8450 400
3M 2,9080 2 23 3Mm 4,9471 5 4 4,0920 1,2200
6M 3,0710 -2 -15 6M 4,8487 -20 -39 4,1267 1,2800 i
12M 3,3220 7 26 12M 4,7034 -33 -92 4,0842 1,6200 250
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,3505 10 -26 3,2130 2,8220 2,7928 Zona Euro 3,50 CURVA FORWARD
2y 3,2826 13 29 3,0770 2,8182 2,7937 EUA 4,75 375
3y 3,1740 13 -24 2,9690 2,8020 2,8112 Reino Unido 4,00 250
ay 3,0870 12 20 2,9500 2,8060 2,8310 Japao 0,10
5Y 3,0347 11 17 2,9210 2,8120 2,8605 Canada 4,50 825
7Y 2,9707 10 -15 2,8930 2,8470 2,8970 Suiga 0,75 300
10Y 2,9540 9 -13 2,9120 2,8840 2,8810 China 5,75 275
15Y 2,9390 7 11 2,8800 2,7680 2,6513 Brasil 13,75 250
20Y 2,7670 7 -13 2,6850 2,5380 2,4050 Australia 3,60
30Y 2,3924 6 -16 2,3150 2,1853 2,0728 india 4,50 EURIEOR 31 s
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0181 23 -45 3,8572 3,3180 3,1335
2y 4,4534 19 -59 3,6413 3,2595 3,3020 o7
3y 4,1292 14 51 3,5280 3,0985 3,3122 425
ay 3,9379 13 -46 3,4325 3,1567 3,3364 375
5Y 3,8117 13 -43 3,4353 3,2970 3,3663 325
7v 36774 11 -39 33720 33175 3,4102 s N—————\_\-
10Y 3,6085 10 -35 3,4165 3,4026 3,4450 -
15Y 3,5927 8 -30 3,4431 3,3898 3,3796 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,5210 8 29 3,3575 3,2985 3,2350 ——ER  —=—usD
30Y 3,2850 7 -29 3,1542 3,0515 2,9727
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 74,36 0,57 -8,41 oT 2Y 2,690 0,23 2540 47 0,10
JETFUEL 805,37 0,63 -48,42 oT 5Y 2,745 0,18 -25,90 Py
DIESEL 79845 625  -2069  OT10Y 3,134 0,12 1880  *° ‘o0
COBRE 8.711,00 117,50 -444,00 BUND 10Y 1,989 17,50 19,90 4 050
ZINCO 290050 -10,50 -233,50 SCHATZ2Y 2,910 25,63 -33,60 g
OURO 1.944,36 -34,49 109,27 T-NOTE 10Y 4,226 8,51 21,30 250 4 | 080
TRIGO 682,00 -18,75 -80,75 T-NOTE 2Y 4'344 24’17 ’43,80 20/02 22/02 24/02 26/02 28/02 02/03 04/03 06/03 08/03 10/03 12/03 14/03 16/03 18/03 20/03
LICENGACO2 90,20 237  -10,14  GILT 10Y 3,421 6,46 -41,00 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0776  0,55%  1,05% 1,0833 1,0881 1,0965 110
EUR/GBP 0,88033 -0,54% -0,12%  0,8832 0,8858 0,8906
EURIIPY 142,63 -1,30%  0,79% 142,62 142,61 142,58
EUR/CHF 09931 032% -053%  0,9883 0,9835 0,9761 100
EUR/BRL 56446  -050%  -2,17% 5,7685 5,8943 6,1175
EUR/PLN 46896  033%  1,31% 4,7419 4,7906 4,8774
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0776  0,8803 142,63 0,9931 11,1418 7,4459 1,4788 1,61858  5,6446 11,3709
usD 0,9280 - 0,8184 131,855 0,9238 10,3151  6,9102 1,3716 1,5021  5,2358 10,5178
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,826 4,19 -3,58 Titulo Variacdo % PSI 587107 1,76% 253%  6.370,78 512886
BCP 0,197 4,24 34,29 BCP 4,24 CAC40 7.112,91  142% 987%  7.401,15  5.628,42
CORT. AMORIM 9,780 1,56 12,16 ALTRI 4,19 ESTX50 PR 4.181,60 1,51% 10,23% 4.324,27  3.249,57
cTT 3,505 3,09 13,80 ctT 3,09 XTRADAX 1519534 175% 9,13% 1570637 11.862,84
EDP 4,803 0,82 3,16 SEMAPA 2,89 S&P 500 3.981,84 0,75% 3,69%  4.637,30 3.49158
EDPR 19935  -0,72 3,13 GALP 2,54 IBEX 35 9.064,80  2,62% 10,16% 9.528,30  7.189,60
GALP 10,180 2,54  -19,27 NIKKEI 225  26.945,67 -1,42% 3,26% 29.222,77 2552023
GREENVOLT 6,610  -149  -1526
J MARTINS 21,180 2,52 4,96 p
MOTA ENGIL 1,544 2,25 31,97 EDPR 0,72 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,310 2,22 417 GREENVOLT -1,49 103%
NOS 4,238 0,19 12,00 Lowe
REN 2,560 0,79 1,59 psi
SEMAPA 13540 2,89 9,55 99%
SONAE SGPS 0,973 2,37 4,01 7%
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