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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR PPy S ———
M -0,3670 0 0 M 2,4774 0 -1 0,7303 -0,7854 150
3M -0,3100 0 0 3M 2,6010 0 1 0,8289 -0,7166
6M -0,2310 0 0 6M 2,6378 1 -4 0,9416 -0,6514 050
12M -0,1110 0 0 12M 2,7484 1 -12 1,0936 -0,5114 os0 | m———R/—— & 1w
INTEREST RATE SWAPS TAXA DE REFERENCIA —eEURBOR —=— USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2330 0 -1 -0,1650 0,2299 0,6600 Zona Euro 0,00 CURVA FORWARD
2y -0,2090 1 -4 -0,0766 0,3402 0,7701 EUA 2,50 025
3y -0,1470 1 -6 0,0246 0,4474 0,8761 Reino Unido 0,75 w
ay -0,0650 2 7 0,1304 0,5546 0,9725 Japdo 0,10 000
5Y 0,0260 2 -7 0,2354 0,6597 1,0620 Canada 1,75 & W
7v 0,2200 3 -8 0,4466 0,8515 1,2090 Suica 0,75 025
10Y 0,5110 3 -8 0,7280 1,0730 1,3570 China 5,75
15Y 0,8590 3 9 1,0313 1,2687 1,4545 Brasil 6,50 050
20Y 1,0280 3 -9 1,1677 1,3318 1,4530 Australia 1,50
30Y 1,1080 3 -10 1,2154 1,3159 1,3855 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y s INTEREST RATE SWAPS
1Y 2,6040 2 5 2,3761 2,3241 2,5000 ‘
2y 2,4870 4 -9 2,3105 2,3485 2,5540 228
3y 2,4160 5 -10 2,3294 2,3980 2,6000 175
4y 2,3920 6 -10 2,3511 2,4490 2,6568 125
5Y 2,3940 5 -10 2,3615 2,4975 2,6957 075
7v 2,4410 5 -11 2,4588 2,5735 2,7260 025
10Y 2,5310 5 -11 2,5460 2,6655 2,7730 D e r— e
15Y 2,6440 5 -11 2,6718 2,7280 2,8035 : & R " oY ey sy
20Y 2,6930 4 -11 2,6910 2,7728 2,7960 —=—EUR  —=—USD
30Y 2,7140 4 -10 2,7095 2,7425 2,7800
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 080
BRENT 71,07 -0,48 4,03 oT2Y -0,345 0,00 1010 oo s
JETFUEL 66550  -1,44 24,50 oT5Y 0,159 0,03 -8,50 ' '
DIESEL 63550  -2,25 27,25 oT 10Y 1,196 0,02 1360 % 070
COBRE 6.50550 76,00 12,00 BUND10Y  -0,344 0,29 R R ——
ZINCO 3.011,00 8500 15400 SCHATZ2Y 0,057 0,00 1,40 020 060
OURO 1.289,43 2,65  -1324 T-NOTE10Y 3,267 -0,65 490 000 055
TRIGO 463,00  -550 525  T-NOTE2Y 2,755 0,19 -3,70 15003 22003 20103 05104 12004
LICENCA C02 26,84 0,26 4,37 GILT 10Y 1,148 0,19 -1,90 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1313  -007%  0,04% 1,1401 1,1488 1,1664 s
EUR/GBP 0,86305 -0,02%  -1,03% 0,8657 0,8686 0,8747 '
EUR/JPY 126,66  0,08%  -0,39% 126,66 126,66 126,66
EUR/CHF 1,1349  -0,19%  0,00% 1,1339 1,1328 1,1306
EUR/BRL 43756 0,25%  -1,26% 4,4385 4,5069 4,6351
EUR/PLN 42729  0,12%  0,62% 4,2942 4,3155 4,3600 144
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1313  0,8631 126,66 1,1349 10,4708  7,4647 1,5118 157489  4,3756 9,6086
usD 0,8842 - 0,7625 112,005 1,0033 9,2516 6,6001 1,3370 1,3934  3,8844 18,4934
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,365 1,31 26,98 Titulo Variagéo % PSI 20 5.409,55  0,56% 14,33%  5.801,45  4.551,84
BCP 0,249 3,58 8.28 BCP 3,58 CAC40 5.508,73  0,11% 16,45% 5.657,44  4.555,99
CORT. AMORIM 10,380 0,19 15,33 SEMAPA 1,35 ESTX50 PR  3.450,46  0,08% 14,96%  3.596,20  2.908,70
cTT 2,718 0.59 7,74 ALTRI 1,31 XTRADAX  12.020,28 0,17% 13,84% 13.204,31 10.279,20
EDP 3,460 -0,69 13,48 IBERSOL 1,26 S&P 500 2.900,03 -0,25% 1568% 294091  2.346,58
EDP R 8,650 -0,35 11,25 NAVIGATOR 1,23 IBEX 35 9.497,10  0,30% 11,21% 10.291,40  8.286,20
GALP 14,480  -1,19 4,97 NOS 0,25 NIKKEI 225  22.169,11  1,37% 10,76% 24.448,07 18.948,58
IBERSOL 8,020 1,26 1,52 EDPR 0,35
J MARTINS 14,215 1,17 37,48 EDP -0,69 - 5
MOTAENGIL 2296  -017 42,61 GALP 119 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,292 1,23 19,22 NOVABASE -1,58 o
NOS 6,090 0,25 15,01 =
NOVABASE 249  -158 2327 PSI20 10 o
PHAROL 0181  -011 1078 sazs 1016
REN 2,550 0,59 477 sa7e 100%
SEMAPA 15,040 1,35 14,81 5325 9%
SONAE CAP. 0,888 -0,22 4,59 5275 98%
SONAE SGPS 0,959 0.26 18,40 5225 979 |
K R R B 5175 15/03 22/03 29/03 05/04 12/04
- - - - 51251.;.103 22/03 29/03 05/04 12/04 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  —— IBEX = NIKKEI
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