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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
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INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2980 0 17 -0,3245 -0,2006 -0,0234 Zona Euro 0,00 CURVA FORWARD
2y -0,3088 1 17 -0,3049 -0,1553 0,0188 EUA 0,25 025
3y -0,2967 0 17 -0,2717 -0,1107 0,0635 Reino Unido 0,10 = NN =
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20Y 0,1650 1 6 0,1769 0,2112 0,2253 Austrélia 0,25
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usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 100 INTEREST RATE SWAPS
1y 0,6470 1 -29 0,3219 0,4781 0,6801
2y 0,4613 0 -37 0,3349 0,5427 0,7197 ors M
3y 0,4276 -1 -39 0,3817 0,5839 0,7416 050
ay 0,4415 2 -39 0,4240 0,6245 0,7600 025
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COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 32,72 2,78 -19,05 oT 2y -0,025 0,01 4,70 o 0t
JETFUEL 251,83 2,09  -226,59 oT5Y 0,429 0,01 56,00
DIESEL 30443 578  -159,61  OT10Y 0,892 0,02 64,80 % 030
COBRE 488150 97,00 -803,00 BUND10Y  -0,873 -1,58 19,90 020 020
ZINCO 1.880,25 19,25  -137,50 SCHATZ2Y  -0,057 -1,60 15,60 010 040
OURO 1.617,45 376 27,92 T-NOTE10Y 1,711 -3,37 29,70 00 1 0
TRIGO 548,00 6’25 20’75 T-NOTE 2Y 0'843 _0’37 _32'00 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03 27/03 29/03 31/03 02/04
LICENGA C02 17,94 -0,12 542  GILT 10Y 0,267 2,12 -5,60 L Uso B EUR®HS)
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CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0785  -1,11%  -2,99% 1,0814 1,0840 1,0895 1s
EUR/GBP 08785 -0,13%  -0,96% 0,8801 0,8819 0,8858
EUR/IPY 117,01 -0,03%  2,28% 117,10 117,10 117,10 114
EUR/CHF 1,0551  0,06%  1,31% 1,0544 1,0536 1,0521
EUR/BRL 57323  -0,50% -12,13% 57749 5,8123 5,8772 118
EUR/PLN 45772 -029%  -6,10% 4,5934 4,6037 4,6212
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0785  0,8785 117,10 1,0551 10,9968  7,4681 1,5244 1,79842 57323 11,4168
usD 0,9261 - 0,8159 108,515 0,9776 10,1788 6,9162 1,4105 1,6636 52967 10,5413
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 3,646 098  -3581 Titulo Variagao % PSI 20 397271 -0,52% -23,81% 545421  3.500,02
BCP 0,089 521  -56,07 SONAE CAP. 2,41 CAC40 415458  -157% -30,50% 6.111,41  3.632,06
CORT. AMORIM 8,080 438 28,50 NOS 2,20 ESTX50 PR 266299 -0,95% -28,89% 3.867,28  2.302,84
cTT 2,210 349 30,72 SONAE SGPS 1,86 XTRADAX 952577 -0,47% -28,10% 13.79524  8.25565
EDP 3,556 0,11 7.97 JMARTINS 1,61 S&P 500 248377 -1,74% -23,14% 3.39352  2.191,86
EDP R 10420 0,97 -0.76 EDP R 0,97 IBEX 35 6.581,60 0,11% -31,08% 10.100,20 5.814,50
GALP 10,360  -1,19  -30,47 NAVIGATOR 2,12 NIKKEI 225  17.820,19  0,01% -24,67% 24.11595 16.358,19
IBERSOL 4,600 0,00 -42,50 SEMAPA 2,93
J MARTINS 16,100 1,61 9,79 ctT -3,49 -
MOTA ENGIL 1,082 0,74 42,14 CORT.AMORIl | -4,38 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,124 212 3841 BCP 5,21 o8%
NOS 3,068 2,20 -36,08 o6
PHAROL 0,063 1,86 -36,35 pSI20 0%
RAMADA 2,750 1,08 5291 2075 a6%
REN 2345 000 1379 4 oz /‘\/%
SEMAPA 7,950 293 -42,06 4575 78%
SONAECAP. 0425 241  -4356 e 7%
SONAE SGPS 0,602 1,86 -33,85 3075 70%
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