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RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF P e —
1M 2,9020 8 51 M 4,7793 3 19 4,0531 1,0250 '
3M 3,0020 9 32 3m 5,0177 7 10 4,1234 1,2100 400
6M 3,2140 14 2 6M 5,0066 16 -25 4,1924 1,3100 325 ____/
12M 3,4680 15 -16 12M 4,9967 29 -64 4,1978 1,7200 250 1
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,5018 15 -9 3,3030 2,8340 2,8185 Zona Euro 3,50 CURVA FORWARD
2y 3,4047 12 -15 3,1450 2,8210 2,8140 EUA 4,75 375
3y 3,2710 10 -13 3,0440 2,8230 2,8325 Reino Unido 4,00
4y 3,1645 8 11 2,9870 2,8180 2,8560 Japao 0,10 350
5Y 3,0977 6 -11 2,9550 2,8290 2,8790 Canada 4,50 325
7v 3,0227 5 -10 2,9260 2,8610 2,9200 Suica 0,75
10Y 2,9948 4 -10 2,9400 2,9050 2,9065 China 5,75 300
15Y 2,9795 4 -9 2,9075 2,7900 2,6830 Brasil 13,75 275
20Y 2,8087 4 -10 2,7200 2,5710 2,4420 Austrélia 3,60
30Y 2,4380 5 -14 2,3580 2,2260 2,1170 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0468 3 -42 3,9423 3,4241 3,2680
2y 4,4706 1 57 3,6240 3,2743 3,2776 o7
3y 4,1398 -1 -49 35125 3,2460 3,2920 425
A 3,9405 -3 -44 3,4350 3,2742 3,3020 375
5Y 3,8110 -4 -41 3,4055 3,2680 3,3432 325
7v 3,6725 -4 37 3,3940 3,2955 3,3605 275
10Y 3,5962 5 -33 3,3870 3,3736 3,3965 225
15Y 3,5753 -4 -28 3,4160 3,3577 3,3365 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,5020 -3 27 3,3390 3,2733 3,1905 ——ER —e—usD
30Y 3,2643 2 26 3,1165 3,0170 2,9400
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 76,23 0,91 -4,22 oT2Y 2,746 0,06 -23,80 010
JETFUEL 812,57 7,20 -54,47 oT 5Y 2,809 0,07 2220 47 Py
DIESEL 799,99 154  -31,51 oT 10Y 3,187 0,06 415,70 400 040
COBRE 8.791,00 60,00 -443,00 BUND 10Y 2,034 4,24 -15,70 050
ZINCO 2.878,00 -22,50 -26550 SCHATZ2Y 3,008 10,25 2510 ¥ st
OURO 194869 861 123,30 T-NOTE10Y 4,226 -2,50 21,30 250 4 | 080
TRIGO 670,50 _12’75 _79’50 T-NOTE 2Y 4'344 _2,42 ’43,80 21/02 23/02 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03
LICENGA C02 89,67 -0,06 7,10  GILT 10Y 3,526 10,35 -23,90 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,0785  0,08%  1,32% 1,0842 1,0887 1,0962 110
EUR/GBP 0,87925 0,12%  0,02% 0,8823 0,8851 0,8907
EUR/IIPY 143,13  -0,35%  0,08% 143,12 143,11 143,08
EUR/CHF 0,9969 -0,37%  -0,92% 0,9917 0,9871 0,9796 100
EUR/BRL 56872 -0,72% -3,81% 5,8096 5,9319 6,1442
EUR/PLN 46869 -0,12%  1,38% 4,7401 4,7861 4,8701
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0785 0,8793 143,13 0,9969 11,1702 7,4458 1,4825 161729 56872 11,3141
usD 0,9264 - 0,8168 132,495 0,9221 10,3433 6,8989 1,3708 1,4960 52707 10,4882
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,766 -1,24 -4,78 Titulo Variacio % PSI 5.833,88 -0,63% 1,88%  6.370,78  5.128,86
BCP 0,195 0,81 33,20 SONAE SGPS 1,49 CAC40 713112 0,26% 10,15% 7.401,15  5.628,42
CORT. AMORIM 9,850 0,72 12,96 CORT. AMORI 0,72 ESTX50 PR 4.19570  0,34% 10,60% 4.324,27  3.249,57
cTT 3,510 0,14 13,96 MOTA ENGIL 0,52 XTRADAX  15.216,19 0,14% 9,28% 15.706,37 11.862,84
EDP 4,755 -1,00 2,13 cTT 0,14 S&P 500 399509 -0,20% 4,05%  4.637,30  3.491,58
EDP R 19,910  -0,13 -3,26 IBEX 35 9.009,30 -0,44% 9,48% 952830  7.189,60
GALP 10,115  -0,64  -19,79 NAVIGATOR -0,85 NIKKEI 225  27.466,61 1,93% 526% 29.222,77 25.520,23
GREENVOLT 6,560 0,76  -1590 EDP -1,00
J MARTINS 20,700 -2,27 2,58 ALTRI -1,24 %
MOTA ENGIL 1,552 0,52 32,65 SEMAPA -1,48 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,282 -0,85 -4,98 J MARTINS -2,27 104%
NOS 421.222 -g,gg 11,58 Lo
REN 555 -0, 1,39 psI -
SEMAPA 13,340  -1.48 7,93 100% 7
SONAE SGPS 0,987 1,49 5,56 5000 8%
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