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RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF el —
1M 2,8990 -3 35 1M 4,8577 0 15 4,1681 1,1550 '
3M 3,0520 0 20 3m 5,2226 3 24 4,3109 1,3900 400
6M 3,3590 2 1 6M 5,3199 1 0 4,4758 1,4350 325 /
12M 3,6380 -1 -19 12M 5,3311 3 -36 4,5795 1,8950 250 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 3,5416 -3 -32 3,1200 2,6630 2,7421 Zona Euro 3,50 CURVA FORWARD
2y 3,3361 -4 -55 2,9410 2,6730 2,7665 EUA 5,00 375
3y 3,1479 5 -55 2,8510 2,6960 2,7910 Reino Unido 4,25 250
ay 3,0320 -4 -52 2,8150 2,7235 2,8225 Japéo 0,10
5Y 2,9668 -4 -50 2,8015 2,7450 2,8548 Canada 4,50 825
7Y 2,9130 -1 -44 2,8050 2,8060 2,9020 Suica 0,75 300
10Y 2,9140 1 -37 2,8540 2,8625 2,9035 China 5,75 275
15Y 2,9250 0 -30 2,8542 2,7830 2,7166 Brasil 13,75 250
20Y 2,7920 1 -27 2,7095 2,6000 2,5066 Australia 3,60
30Y 2,4810 4 -23 2,4050 2,3000 2,2130 india 4,50 EURIBOR EURIBOREM ~—— EURIBOR 120
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 4,8937 -12 -69 3,6226 2,9405 2,9820 475
2y 4,1866 11 -102 3,1940 2,9548 3,0670 s
3y 3,8065 -10 -98 3,1210 2,9705 3,0930
ay 3,5948 -10 -92 3,0837 3,0160 3,1340 7
5Y 3,4783 -8 -85 3,0845 3,0440 3,2039 325
7Y 3,3809 7 -73 3,0885 3,1258 3,2420 275
10Y 3,3528 6 -62 3,1570 3,2040 3,2985 225 ]
15Y 3,3923 -4 -48 3,2385 3,2470 3,2770 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,3693 -3 -41 3,2065 3,1820 3,1620 —a—ER  —s—UsD
30Y 3,1911 2 -31 3,0630 2,9836 2,9390
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 8434  -059 -0,92 oT2Y 2,634 -0,04 -59,50 010
JETFUEL 838,77 2256  -65,70 oT 5Y 2,703 -0,02 59,90 47 Py
DIESEL 796,55 7,26  -74,34  OT10Y 3,116 0,04 4590 400 ‘040
COBRE 8.906,50 -76,00 -66,50 BUND 10Y 1,957 1,65 -52,70 050
ZINCO 2.913,67 -2458 -167,83 SCHATZ2Y 2,935 -3,75 6280 ¥ st
OURO 2.021,88 37,22 16540 T-NOTE10Y 4,025 -7,54 57,80 250 4 | 080
TRIGO 691,75 _1’75 _17’00 T-NOTE 2Y 4'090 -12,67 »gg’50 06/03 08/03 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
LICENCACO2 9492  -083 2,74 GILT 10Y 3,493 4,42 -55,30 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M _ FW 12V EURUSD
EUR/USD 1,0901  0,29%  2,40% 1,0956 1,0999 1,1064 110
EUR/GBP 0,87333  052%  1,49% 0,8762 0,8790 0,8843
EUR/JPY 144,94  -0,30%  -0,21% 144,93 144,92 144,89
EUR/CHF 09934 018%  0,10% 0,9886 0,9840 0,9767 100
EUR/BRL 55813 -1,05% -1,32% 5,7025 5,8231 6,0325
EUR/PLN 46799 -0,13%  0,26% 4,7293 4,7758 4,8673
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR

EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0901 0,8733 144,94 0,9934 11,2682  7,4504 1,4739 1,6251 55813 11,2969
usD 0,9116 - 0,7989 131,795 0,9074 10,2644  6,7900 1,3435 1,4816 50742 10,2771
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,782 0,71 -4,46 Titulo Variacéo % PSI 6.059,24 -0,32% 582%  6.370,78  5.128,86
BCP 0,205 0,49 39,75 J MARTINS 1,79 CAC40 7.34496  -0,01% 13,46% 7.401,15  5.628,42
CORT. AMORIM 9,950 -1,29 14,11 EDPR 0,87 ESTX50 PR 4.31532  0,10% 13,75%  4.34695  3.249,57
CcTT 3,610 0,14 17,21 BCP 0,49 XTRADAX  15.603,47 0,14% 12,06% 15.736,56 11.862,84
EDP 4,966 0,24 6,66 NOS 0,47 S&P 500 410375 -051% 6,88%  4.59345  3.491,58
EDP R 20,860 0,87 1,36 IBERSOL 0,30 IBEX 35 9.183,60  0,29% 11,60% 9.528,30  7.189,60
GALP 10,880  -3,37  -13,72 GREENVOLT -0,99 NIKKEI 225 ~ 28.287,42 0,35% 8,40%  29.222,77 25.520,23
GREENVOLT 6,515 -0,99 -16,47 CORT. AMORI -1,29
J MARTINS 21,600 1,79 7,04 SONAE SGPS -1,44 e
MOTA ENGIL 1,570 -1,88 34,19 MOTA ENGIL -1,88 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,342 0,18 3,24 GALP 3,37 101%
NOS 4,260 0,47 12,58 5o
REN 2,675 0,74 6,15 ps)
SEMAPA 13,680  -0,15 10,68 6100 97%
SONAE SGPS 0,993 -1,44 6,15 95%
IBERSOL 6,760 0,30 22,46 6000 o
5900
91% +
5800 06/03 08/03 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
57000‘5/03 13/03 20/03 27/03 03/04 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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