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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 s — "
1M 2,8890 0 26 M 4,9373 4 14 4,1743 1,2600 '
3M 3,1260 2 15 3m 5,2416 4 10 4,3470 1,4900 400
6M 3,4300 7 -2 6M 5,3516 11 -8 4,4982 1,5150 325 /
12M 3,6540 7 -30 12M 5,3231 20 -42 4,5595 1,8450 250
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,6842 8 14 3,2465 2,7630 2,7970 Zona Euro 3,50 CURVA FORWARD
2y 3,4689 7 -2 3,0605 2,7720 2,8110 EUA 5,00 400
3y 3,2734 7 -8 2,9610 2,7790 2,8340 Reino Unido 4,25 a5
4y 3,1515 6 -6 2,9200 2,7930 2,8630 Japao 0,10
5Y 3,0813 6 2 2,8970 2,8090 2,8930 Canada 4,50 850
7v 3,0102 5 1 2,8860 2,8540 2,9410 Suica 0,75 325
10Y 2,9930 4 4 2,9200 2,9110 2,9420 China 5,75 3,00
15Y 2,9955 4 7 2,9200 2,8390 2,7700 Brasil 13,75 275 4
20Y 2,8650 4 9 2,7760 2,6670 25767 Austrélia 3,60
30Y 2,5682 4 12 2,4880 2,3840 2,2980 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,0369 0 44 3,6373 3,0016 2,9080 500
2y 4,3245 -3 14 3,3105 2,9973 3,0515 250
3y 3,9340 -3 5 3,2180 2,9890 3,0940
ay 3,7076 -4 -14 3,1722 3,0290 3,1310 “00
5Y 3,5743 -4 -18 3,1180 3,0625 3,2069 350
7v 3,4532 -3 20 3,1410 3,1180 3,2390 300
10Y 3,4068 -2 -18 3,1910 3,2281 3,3221 250 ]
15Y 3,4224 -1 -14 3,2640 3,2430 3,2730 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,3886 -1 -11 3,2125 3,2063 3,1645 ——ER —e—usD
30Y 3,2020 0 -7 3,0565 2,9915 2,9340
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 86,74 1,13 4,58 oT2Y 2,758 0,04 -2,40 010
JETFUEL 831,46  -1,21 -31,14 OoT 5Y 2,828 0,04 -150 478 020
DIESEL 791,95 2,12 -41,05 oT 10Y 3,213 0,05 1,40 400 030
COBRE 8.891,00 54,50  -1250  BUND 10Y 2,081 7,58 10,60 W -040
ZINCO 2.771,75 -23,74 -173,00 SCHATZ2Y 3,101 7,53 1,30 3% 050
OURO 2.007,13 352 138,87 T-NOTE10Y 4,081 2,81 411,00 250 4 I 0,60
TRIGO 679,00 5’00 _0’25 T-NOTE 2Y 4'253 _4'03 4'90 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 09/04 11/04
LICENCA C02 95,92 -1,52 3,88  GILT 10Y 3,660 4,72 23,90 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M __ FW 12V EURUSD
EUR/USD 1,0922  0,16%  2,02% 1,0077 1,1021 1,1083 110
EUR/GBP 0,88038 -0,34%  0,38% 0,8832 0,8858 0,8908
EUR/IIPY 146,09 -055%  -2,83% 146,08 146,06 146,04
EUR/CHF 0,9853  0,05%  -0,67% 0,9803 0,9755 0,9675 100
EUR/BRL 54174  085%  3.91% 5,5339 5,6445 5,8344
EUR/PLN 46542  029%  0,56% 4,7034 4,7474 4,8333
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0922  0,8804 146,09 0,9853 11,3557  7,4514 1,4775 164291 54174 11,4828
usD 0,9110 - 0,8022 133,275 0,8974 10,3446 6,7881 1,3455 1,4951  4,9346 10,4647
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,840 2,73 -3,30 Titulo Variacio % PSI 6.14892 020% 7,38%  6.370,78  5.128,86
BCP 0,216 241 47,81 BCP 2,41 CAC40 7.396,94  0,09% 14,26%  7.463,67  5.628,42
CORT. AMORIM 10,120 1,20 16,06 MOTA ENGIL 2,09 ESTX50 PR 4.334,03  0,02% 1425% 4.374,23  3.249,57
cTT 3,680 0,27 19,48 CORT. AMORI 1,20 XTRADAX  15.703,60 0,31% 12,78% 15.827,28 11.862,84
EDP 5,060 0,08 8,68 J MARTINS 1,03 S&P 500 4107,68 -0,04% 6,98%  4512,94  3.491,58
EDP R 20,750  -0,77 0,83 REN 0,74 IBEX 35 9.27450  0,40% 12,70% 952830  7.189,60
GALP 10,875  -105  -13,76 EDP R 0,77 NIKKEI 225  28.082,70 0,57% 7,62% 29.222,77 25.520,23
GREENVOLT 6,515 0,53 -16,47 GALP -1,05
J MARTINS 21,560 1,03 6,84 NAVIGATOR -1,30 %
MOTA ENGIL 1,756 2,09 50,09 SEMAPA -1,55 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,334 -1,30 -3,47 ALTRI 2,73 105%
NOS 4,392 0,60 16,07 -
REN 2,720 0,74 7,94 psI
SEMAPA 13,960  -155 12,94 101%
SONAE SGPS 1,007 0,30 7,70 6100 0%
IBERSOL 6,600 0,00 19,57 6000 o
5900
95% -+
5800 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 09/04 11/04
57001‘“03 21/03 28/03 04/04 11/04 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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