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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 wol
M -0,4220 2 6 M 0,7941 2 1 0,2438 -0,7326
3M -0,2500 0 18 3M 1,1761 -4 33 0,6658 -0,5846 050
6M -0,1960 0 20 6M 1,1588 7 34 0,7495 -0,5316 000 r————
12M -0,1100 -1 18 12M 1,0259 -3 20 0,8618 -0,4300 050
M 3m 6M 12m
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2530 1 14 -0,3399 -0,2294 -0,0648 Zona Euro 0,00 CURVA FORWARD
2y -0,2960 0 10 -0,3237 -0,1815 -0,0221 EUA 0,25 000
3y -0,2977 1 7 -0,2897 -0,1437 0,0212 Reino Unido 0,10 PR P R SRS P
ay -0,2788 2 3 -0,2505 -0,1002 0,0640 Japdo 0,10 T
5Y -0,2497 3 0 -0,2132 -0,0594 0,1100 Canada 0,25 025
7Y -0,1826 -4 1 -0,1337 0,0179 0,1706 Suica 0,75 M
10Y -0,0720 5 1 -0,0170 0,1250 0,2461 China 5,75
15Y 0,0822 6 4 0,1187 0,1976 0,2536 Brasil 3,75 050
20Y 0,1311 6 8 0,1410 0,1725 0,1838 Austrélia 0,25
30Y 0,0430 -8 15 0,0371 0,0388 0,0309 india 3,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 100 INTEREST RATE SWAPS
1y 0,5398 -3 4 0,3277 0,5097 0,7900
2y 0,4072 3 5 0,3165 05710 0,8610 ors M
3y 0,3953 -4 -11 0,3735 0,6400 0,9050 050
ay 0,4240 6 -15 0,4598 0,7150 0,9310 025
5y 0,4694 7 -16 0,5308 0,7700 0,9652 000 B —1
7Y 0,5834 -8 -12 0,6325 0,8400 0,9887 MSJ 1 2y ay v 5Y 1 1Y 20y 30v
10Y 0,7130 -9 6 0,7550 0,9095 0,9950 o
15Y 0,8243 -10 3 0,8470 0,9560 1,0160 ’
20Y 0,8807 -10 7 0,9002 0,9630 1,0131 —e—ER  —eUsD
30Y 0,9125 -11 12 0,9157 0,9493 0,9645
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 035
BRENT 27,52 -2,08 -7,92 oT 2y 0,139 0,08 4350 o 030
JETFUEL 208,64  -2514  -134,28 oT5Y 0,553 0,05 -7,50 025
DIESEL 26520  -2655  -80,80 oT 10Y 0,979 0,03 79  °® 020
COBRE 5.188,50 143,50 -297,00 BUND 10Y -0,906 -7,49 412,20 080 o
ZINCO 1.91500 20,75  -67,50 SCHATZ2Y  -0,087 2,75 24,70 o0z 005
OURO 1.712,65 -21,57 182,82 T-NOTE10Y 1,724 -8,17 10,40 o000 4 000
TRIGO 537,50 _12’25 30’50 T-NOTE 2Y 0,831 _2’41 _101’40 14/02 21/02 28/02 06/03 13/03 20/03 27/03 03/04 10/04
LICENGA C02 19,19 -0,62 275  GILT10Y 0,259 3,31 -30,00 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0903  -0,55%  -2,28% 1,0928 1,0954 1,1010 1s
EUR/GBP 0,87385 -0,15%  4,04% 0,8754 0,8772 0,8812
EUR/JPY 117,12 046%  0,55% 117,12 117,12 117,12 114
EUR/CHF 1,0525  0,14%  0,41% 1,0518 1,0510 1,0493
EUR/BRL 57368  -1,16%  -2,52% 5,7739 5,8042 5,8650 113
EUR/PLN 45403 -017%  -2,17% 4,5536 4,5641 4,5836
112
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0903  0,8739 117,12 1,0525 10,9525  7,4617 1,5404 1,72468 57368 11,4879
usD 0,9172 - 0,7999 107,415 0,9656 10,0114  6,8438 1,4072 1,5795 52546 10,4933
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 4,396 244 2261 Titulo Variagao % PSI 20 413791 -2,20% -20,64% 545421  3.500,02
BCP 0,099 706 -51.28 J MARTINS 0,96 CAC40 435372 -376% -27,17% 6.111,41  3.632,06
CORT. AMORIM 8,390 312 2575 EDP R 0,77 ESTX50 PR 2.808,20 -375% -2502% 3.867,28  2.302,84
cTT 2,285 338 -28.37 NOS 0,52 XTRADAX  10.279,76 -3,90% -22,41% 1379524  8.255,65
EDP 3,690 -0,67 -4,50 S&P 500 2.767,15  -2,78% -14,35% 3.39352  2.191,86
EDP R 10,500 0,77 0,00 IBEX 35 6.839,50 -3,79% -28,38% 10.100,20  5.814,50
GALP 9,646 506  -3526 GALP -5,06 NIKKEI 225  19.550,09 -0,45% -17,36% 24.11595 16.358,19
IBERSOL 4,450 305  -44.38 SONAE SGPS 5,10
J MARTINS 15,785 0,96 7,64 SONAE CAP. -5,53 - 5
MOTAENGIL 1214 618  -3508 MOTAENGL | -6,18 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,364 335  -3145 BCP -7,06 e
NOS 3,452 0.52 -28,08 1o
PHAROL 0,069 324  -31,02 pSI20 L08% N
RAMADA 2,910 136 -50.17 L0%
REN 2,440 0,00 -10,29 ars 100%
SEMAPA 8,840 -4,54 -35,57 gg;g 96%
SONAE CAP. 0,495 553  -34,26 1675 02%
SONAE SGPS 0,651 510  -28.46 3775
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