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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) GBPLIBOR CHF LIBOR 100 ./-—-\_
M -0,4040 2 8 M 0,8140 -1 9 0,2421 -0,7322
3M -0,2480 3 18 3M 1,2189 9 45 0,6798 -0,5856 050
6M -0,1950 2 20 6M 1,2259 0 49 0,7308 -0,5086 0,00 |m—————
12M -0,1050 2 18 12M 1,0509 0 31 0,8366 -0,4104 050
M 3m 6M 12m
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2588 -1 14 -0,3319 -0,1725 0,0041 Zona Euro 0,00 CURVA FORWARD
2y -0,2935 -1 10 -0,3038 -0,1211 0,0480 EUA 0,25 000
3y -0,2860 -1 8 -0,2601 -0,0793 0,0920 Reino Unido 0,10 NN
4y -0,2575 -1 5 -0,2122 -0,0365 0,1339 Japao 0,10 N
5Y -0,2192 -1 3 -0,1690 0,0073 0,1690 Canada 0,25 025
v -0,1430 2 3 -0,0814 0,0900 0,2480 Suica 0,75 v
10Y -0,0217 2 4 0,0429 0,2000 0,3243 China 5,75
15Y 0,1440 2 10 0,1861 0,2758 0,3339 Brasil 3,75 050
20Y 0,1970 -1 15 0,2123 0,2499 0,2648 Austrélia 0,25
30Y 0,1169 3 22 0,1129 0,1193 0,1138 india 3,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 12 INTEREST RATE SWAPS
1Y 0,5723 3 7 0,3441 0,6132 0,9260 o0
2y 0,4371 2 2 0,3911 0,6890 0,9715 ors
3y 0,4358 2 7 0,4624 0,7733 1,0130 050
4y 0,4816 -1 9 0,5150 0,8315 1,0496 0as
5Y 0,5416 -1 9 0,6060 0,8770 1,0789 000 e
v 0,6669 -1 -4 0,7265 0,9480 1,0970 0‘2# o a Tov 157 20v ov
10Y 0,8040 0 3 0,8545 1,0180 1,1140 s
15Y 0,9250 1 13 0,9540 1,0680 1,1355 '
20Y 0,9853 1 18 1,0045 1,0810 1,1255 ——ER  —=—UsD
30Y 1,0229 2 23 1,0240 1,0660 1,0807
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 29,85 -1,89 5,59 oT 2y 0,063 0,03 1280 o 040
JETFUEL 208,64  -2514  -134,28 oT 5Y 0,501 0,02 7,60
DIESEL 26520  -2655  -80,80 oT 10Y 0,946 0,04 1270 °%® 030
COBRE 5.032,00 17,00 -51550 BUND 10Y 0,823 3,67 18,80 020 020
ZINCO 1.89425 -21,50 -81,25 SCHATZ2Y  -0,060 3,44 23,50 010 010
OURO 1.733,66 19,51 203,83 T-NOTE10Y 1,797 2,12 -18,50 o0 | ' 000
TRIGO 549,75 _5’75 42’75 T-NOTE 2Y 0'854 _1’86 _0'90 16/03 18/03 20/03 22/03 24/03 26/03 28/03 30/03 01/04 03/04 05/04 07/04 09/04 11/04 13/04
LICENGA C02 19,74 -1,34 2,20 GILT 10Y 0,296 1,96 -5,00 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0963  0,88%  -1,74% 1,0990 1,1017 1,1076 115
EUR/GBP 0,87253  0,36%  4,20% 0,8740 0,8758 0,8799
EUR/JPY 117,66 0,57%  0,09% 117,66 117,66 117,66 114
EUR/CHF 1,0537  0,15%  0,30% 1,0529 1,0522 1,0506
EUR/BRL 57073  -0,63%  -2,02% 5,7457 5,7755 5,8331 113
EUR/PLN 45336  0,63%  -2,02% 4,5469 4,5575 4,5775
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0963  0,8725 117,66 1,0537 10,9216 7,4636 1,5254 1,70894 57073 11,3066
uUsD 0,9116 - 0,794 107,215 0,9607 9,9597 6,8035 1,3891 1,5574 5,876 10,3228
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 4,506 3,82 20,67 Titulo Variagdo % PSI 20 4231,03 0,83% -18,85% 545421  3.500,02
BCP 0,106 3,20 -47,58 NOS 5,92 CAC40 452391  0,38% -24,32% 6.111,41  3.632,06
CORT. AMORIM 8,660 1,05 23,36 SONAE CAP. 5,43 ESTX50PR  2.917,74  0,86% -22,09% 3.867,28  2.302,84
cTT 2,365 2,83 -25,86 ALTRI 3,82 XTRADAX  10.696,56  1,25% -19,27% 13.795,24  8.255,65
EDP 3,715 -1,28 3,86 PHAROL 3,80 S&P 500 2.822,95 2,21% -12,63% 3.39352  2.191,86
EDP R 10,420  -2,98 0,76 J MARTINS 3,27 IBEX 35 7.108,60  0,54% -2556% 10.100,20  5.814,50
GALP 10,160  -1,07 31,81 GALP -1,07 NIKKEI 225  19.638,81  3,13% -16,98% 24.11595 16.358,19
IBERSOL 4,590 2,68 -42,63 SONAE SGPS 1,22
J MARTINS 15,635 3,27 6,61 EDP -1,28 -
MOTA ENGIL 1,294 256  -30,80 MOTA ENGIL 2,56 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,446 1,41 29,07 EDPR 2,98 1219%
NOS 3,434 592 28,46 17%
PHAROL 0,071 3,80 28,71 PSI120 113%
RAMADA 2,950 2,43 -49,49 109%
REN 2,440 0,20 -10,29 ars 105%
SEMAPA 9,260 -0,54 -32,51 gg;g 101%
SONAE CAP. 0,524 5,43 -30,41 Pt o7%
SONAE SGPS 0,686 1,22 24,62 arrs 93%
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Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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