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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 - =———n—=
M -0,5560 0 -1 1M 0,1125 0 1 0,0490 -0,7892 0,00
3M -0,5450 0 -1 3M 0,1936 0 1 0,0848 -0,7480 s
6M -0,5180 0 0 6M 0,2100 1 1 0,1144 -0,7050 ' Fr—— & & i
12M -0,4930 0 -1 12M 0,2853 0 1 0,1633 -0,5928 100
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,5259 0 2 -0,5025 -0,2501 0,0988 Zona Euro 0,00 CURVA FORWARD
2y -0,5141 0 -4 -0,4504 -0,1674 0,1797 EUA 0,25 025
3y -0,4753 0 -4 -0,3832 -0,0791 0,2490 Reino Unido 0,10 50 P RS PSS B
Y -0,4180 0 5 -0,3084 0,0056 0,3220 Japdo 0,10 N
5Y -0,3515 -1 5 -0,2272 0,0830 0,3870 Canada 0,25 050 %
7v -0,2000 -1 -4 -0,0690 0,2300 0,4990 Suica 0,75
10Y 0,0200 -1 -3 0,1450 0,4020 0,6150 China 5,75
15Y 0,2910 -1 -1 0,3803 0,5501 0,6780 Brasil 2,75 075
20Y 0,4162 -1 1 0,4738 0,5809 0,6560 Australia 0,10
30Y 0,4423 0 2 0,4706 0,5253 0,5601 india 3,50 ———EURIBOR3M  —— EURIBOR 6 —— EURIBOR 12V
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 225 INTEREST RATE SWAPS
1Y 0,2128 0 2 0,3478 1,4840 2,2205
2y 0,2792 0 3 0,6075 1,7173 2,2945 e
3y 0,4746 -1 3 0,9013 1,8620 2,3405 125
ay 0,7272 -1 3 1,1555 1,9920 2,4074 075
5Y 0,9637 -1 3 1,3510 2,0760 2,4340 025 e
7v 1,3371 -1 3 1,6370 2,2173 2,4440 P " - PPV —————
10Y 1,6655 -1 3 1,8850 2,3153 2,4770 s J
15Y 1,9383 -1 4 2,0810 2,3550 2,4882 :
20Y 2,0439 -1 5 2,1410 2,3632 2,4120 —e—ER  —e—UsD
30Y 2,0887 -1 4 2,1360 2,2922 2,3222
COMMODITIES  LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 058
BRENT 6305 011  -4,65 oT 2Y -0,579 -0,01 T B e D U —
JETFUEL 523,33 5,16 -47,50 oT5Y -0,286 0,00 -8,10 054
DIESEL 508,33 4,16 -49,75 oT 10Y 0,234 0,00 300 052
COBRE 8.930,00 -131,50 20,00  BUND 10Y -0,855 -1,45 450 075 o
ZINCO 2.817,00 7,20 52,75  SCHATZ2Y  -0,066 -1,14 320 os0 o6
OURO 1.754,60 14,04 7370 T-NOTE10Y 2,392 -0,90 3,60 25 1 | 044
TRIGO 627150 11’25 _19’00 T-NOTE 2Y 0'759 _0’19 _1'50 10/03 12/03 14/03 16/03 18/03 20/03 22/03 24/03 26/03 28/03 30/03 01/04 03/04 05/04 07/04
LICENCA C02 43,42 -0,44 4,29 GILT 10Y 0,996 2,92 2,00 CUsh B — EURGHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1873  -0,09%  0,06% 1,1896 1,1919 1,1975 12
EUR/GBP 0,8629  -0,26%  -0,65% 0,8643 0,8658 0,8691
EUR/IPY 129,71 0,66%  -0,62% 129,71 129,71 129,71
EUR/CHF 1,1011  0,19%  0,74% 1,1005 1,0999 1,0988 122
EUR/BRL 6,645  032%  3,70% 6,7054 6,7891 7,0047
EUR/PLN 45470  054%  0,99% 4,5533 4,5604 4,5808 121
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY DKK CAD AUD BRL  NOK
EUR - 1,1873  0,8629 129,71 1,1011 10,1869  7,4375 1,4978 155836  6,6450 10,1054
usD 0,8406 - 07284 109,265 0,9256 8,5627 6,2514 1,2589 1,3097 55881 8,4843
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,430 0,55 24,61 Titulo Variagéo % PSI 20 5.027,92  0,04% 264%  5317,89  3.820,68
BCP 0,119 -0,50 -3.33 EDP 1,92 CAC40 6.164,14  0,55% 11,04% 6.171,45  4.194,58
CORT.AMORIM 10,200  -1,16  -12,07 crT 1,45 ESTX50PR  3.97533  047% 11,90%  3.988,10  2.708,07
cTT 3,510 1,45 49,36 NOVABASE 1,07 XTRADAX  15.191,81 0,09% 10,73% 15.311,86 10.160,89
EDP 5,206 1,92 0,97 SONAE SGPS 0,89 S&P 500 4.091,14 028% 892%  4.093,87  2.663,30
EDP R 18,720 0.38 -17.89 SEMAPA 0,81 IBEX 35 8.626,90 0,34% 685%  8.740,10  6.329,50
GALP 9,856 -1,87 12,54 BCP -0,50 NIKKEI 225  29.708,98 -0,07% 825%  30.714,52 18.858,25
IBERSOL 5,820 -1,69 7.78 JMARTINS 0,87
J MARTINS 14295  -0,87 3,44 CORT.AMORIl | -1,16 o
MOTAENGIL 1473 034 8.06 IBERSOL 169 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,844 0,21 13,85 GALP -1,87 1056
NOVABASE 3,790 1,07 18,07 —
NOS 3,090 -0,26 8,12 103% /J—
PHAROL 0,116 0,34 7.21 Fer0 /\/—
REN 2,440 0,41 3,17 5025 o1 ‘\,—_J//
SEMAPA 12,400 081  37.78 poidd oo
SONAE SGPS 0,794 0,89 1875
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