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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 2,9870 2 34 M 4,9527 0 18 4,2328 1,2600 '
3M 3,2050 1 46 3m 5,2504 -1 25 4,4120 1,4900 400
6M 35870 3 53 6M 54113 2 36 4,5809 1,5700 a5 /.
12M 3,8250 3 45 12M 5,4256 1 39 4,6853 1,9050 250 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8310 5 58 3,4530 2,9100 2,9310 Zona Euro 3,50 CURVA FORWARD
2y 3,6467 5 50 3,2560 2,9140 2,9435 EUA 5,00 400
3y 3,4537 5 41 3,1435 2,9250 2,9655 Reino Unido 4,25
4y 3,3225 5 36 3,0890 2,9285 2,9905 Japao 0,10 378
5Y 3,2465 4 32 3,0610 2,9447 3,0125 Canada 4,50 350
7v 3,1657 4 30 3,0400 2,9850 3,0560 Suica 0,75
10Y 3,1372 5 27 3,0600 3,0325 3,0505 China 5,75 325
15Y 3,1245 3 26 3,0439 2,9490 2,8660 Brasil 13,75 300 +
20Y 2,9815 2 28 2,8910 2,7660 2,6677 Australia 3,60
30Y 2,6716 1 34 2,5900 2,4730 2,3790 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,2076 4 42 3,8820 3,2340 3,2870 500
2y 45587 6 30 3,6352 3,2320 3,3203 50
3y 4,1781 7 19 3,4530 3,2665 3,3397
ay 3,9584 6 15 3,4160 3,2410 3,3750 “00
5Y 3,8279 6 14 3,3815 3,2450 3,4069 350
7Y 3,6951 6 13 3,3750 3,3120 3,4140 300
10Y 3,6349 5 12 3,4405 3,4373 3,4815 250 ]
15Y 3,6436 5 13 3,4765 3,4670 3,4620 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6053 4 16 3,4235 3,4090 3,3695 ——ER —e—usD
30Y 3,4154 4 20 3,2680 3,1928 3,1319
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 83,52 -1,25 10,75 oT2Y 2,938 0,12 47,90 010
JETFUEL 805,66  -6,72 0,92 OoT 5Y 2,963 0,06 39,50 47 020
DIESEL 771,35  -7,05  -20,85 oT 10Y 3,350 0,04 33,90 400 030
COBRE 9.002,50 48,00 43250 BUND10Y 2,236 5,26 42,20 % 040
ZINCO 2.87850 37,50 -2350 SCHATZ2Y 3,259 7,56 6050 % 050
OURO 1.989,17 -1628  -0,08 T-NOTE10Y 4,266 5,53 1250 250 I 0,60
TRIGO 698,25 _11’25 _21’25 T-NOTE 2Y 4'511 6,89 40'90 21/03 23/03 25/03 27/03 29/03 31/03 02/04 04/04 06/04 08/04 10/04 12/04 14/04 16/04 18/04
LICENGA C02 94,35 -0,96 7,06 GILT 10Y 4,005 15,30 64,90 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0933  -0,36%  2,02% 1,0087 1,1032 1,1102 i
EUR/GBP 0,88108  0,04%  -0,62% 0,8839 0,8868 0,8927
EUR/IIPY 147,24 -024%  -4,39% 147,23 147,21 147,18
EUR/CHF 09840 -0,06%  1.25% 0,9791 0,9741 0,9655 110
EUR/BRL 55296 -1,06%  1,54% 5,6489 5,7630 5,9670
EUR/PLN 46190 0,03%  1,87% 4,6663 4,7110 4,7946 100
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0933 0,8811 147,24 0,9840 11,3310  7,4519 1,4726 1,63097 55296 11,5948
usD 0,9125 - 0,8032 134,615 0,8984 10,3296  6,7998 1,3437 1,4878  5,0342 10,5572
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,836 0,33 -3,38 Titulo Variacio % PSI 6.22232 038% 867% 6.370,78  5.128,86
BCP 0,230 0,26 56,97 MOTA ENGIL 6,14 CAC40 754944  021% 16,62% 7.559,35  5.628,42
CORT.AMORIM 10,200 0,79 16,97 EDP 3,01 ESTX50 PR 4.39357 -0,01% 1581% 4.407,74  3.249,57
cTT 3,695 0,00 19,97 SEMAPA 0,85 XTRADAX 1589520 0,08% 14,16% 15.916,28 11.862,84
EDP 5,140 3,01 10,40 CORT. AMORI 0,79 S&P 500 414305 -029% 7,90% 451294  3.491,58
EDP R 20230 075 -1,70 EDPR 0,75 IBEX 35 9.49130  0,74% 1534% 952830  7.189,60
GALP 10,835  -0,96  -14,08 NIKKEI 225  28.606,76 -0,18% 9,63% 29.222,77 25.520,23
GREENVOLT 6,350 -0,08 -18,59 GREENVOLT -0,08
J MARTINS 22,180 054 9,91 GALP -0,96 5 .
MOTA ENGIL 2,040 6.14 74,36 IBERSOL -1,52 - EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,402 0,59 -1,51 NOS -8,24
NOS 4,054 -8,24 714 105%
REN 2,690 0,56 6,75 psI Lo
SEMAPA 14220 085 15,05 o225
SONAE SGPS 1,042 0,39 11,44 oios 101%
IBERSOL 6,500 -1,52 17,75 a0 5o
5925 079 1
5825 21/03 23/03 25/03 27/03 29/03 31/03 02/04 04/04 06/04 08/04 10/04 12/04 14/04 16/04 18/04
57252;J0:'1 28/03 04/04 11/04 18/04 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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