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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 CHF 575 .‘.\/
M 2,3410 2 -13 M 4,9602 0 35 4,4666 0,1700 50
3M 2,3230 3 -17 3M 4,8537 0 42 4,3368 0,2041
6M 2,2590 -4 -8 6M 4,6821 -1 -45 4,2435 0,1900 325
12M 2,2350 -8 -15 12M 6,0414 8 31 4,1072 0,2300 200 + 2
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 2,1136 7 -13 1,9242 2,4110 2,6997 Zona Euro 2,65 CURVA FORWARD
2y 2,0197 -8 -13 2,0602 2,4838 2,7563 EUA 4,50 250
3y 2,0785 7 -8 2,1680 2,5513 2,7990 Reino Unido 4,50
4y 2,1590 7 -4 2,2695 2,6185 2,8405 Japéo 0,50 23
5Y 2,2350 6 0 2,3500 2,6730 2,8755 Canada 2,75 200
7Y 2,3752 -4 6 2,4840 2,7590 2,9150 Suica 0,75
10Y 2,5344 2 12 2,6250 2,8230 29177 China 5,75 L7s
15Y 2,6600 2 15 2,7120 2,8130 2,8270 Brasil 14,25 150 4
20Y 2,6483 2 15 2,6710 2,7170 2,7013 Austrélia 4,10
30Y 2,5159 3 17 2,5230 2,5440 2,5240 india 4,00 ~EURIBOR3M  ——— EURIBOR M —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y s INTEREST RATE SWAPS
1y 3,7395 -14 24 3,0250 3,2290 3,4655 w5 \-\.___./-/'/./.\.
2y 3,3834 -16 36 3,0570 3,2830 3,5100 w25
3y 3,2915 -16 -39 3,1120 3,3420 3,5570 00
ay 3,2759 -16 -39 3,1650 3,3930 3,6000 ars
5Y 3,2878 -16 -38 3,2215 3,4420 3,6260 250
7Y 3,3461 -15 34 3,3220 3,5190 3,6890 a2
10Y 3,4438 -15 -30 3,4400 3,6170 3,7560 oo |
15Y 3,5739 -14 -25 3,5700 3,6880 3,7760 v 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 3,6199 -14 22 3,6030 3,6670 3,7040 —e—ER —eusD
30y 3,5321 -14 -18 3,4980 3,5100 3,4970
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 050
BRENT 65,53 -4,61 5,03 oT 2Y 1,930 -0,08 33,50 575 050
JETFUEL 70500  -4050  -7,75 oT 5Y 2,435 -0,06 -25,40 M 040
DIESEL 654,50 3850  -42,25 OT 10Y 3,166 -0,03 14,10 480 030
COBRE 9.330,50 -334,00 -52,50 BUND 10Y 2,520 5,74 2480 020
ZINCO 270494 6293 -124,67 SCHATZ2Y 2,188 -10,04 -43,50 010
OURO 3.023,10 -8451 111,40 T-NOTE10Y 4,314 -10,83 29,50 | ! 000
TR'GO 527’50 -8,50 _9'25 T-NOTE 2Y 3,782 _14157 _33,20 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
LICENGA C02 64,00 2,06 44,50  GILT 10Y 4,790 -8,08 -26,90 o B ——EREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.AIM| Fw3M FW 6M FW 12M EURUSD
EUR/USD 1,1057  -0,36%  4,74% 1,1115 1,1170 1,1267 ™
EUR/GBP 0,84985 -0,97%  -2,59% 0,8543 0,8589 0,8679
EUR/JPY 160,56  1,00%  -2,53% 160,55 160,55 160,53 110
EURICHF 09403  095%  0,48% 0,9352 0,9305 0,9219 oo
EUR/BRL 63717  -2,38%  -4,19% 6,5301 6,7187 7,0879 !
EUR/PLN 42659  -0,94%  -2,36% 4,3000 4,3301 4,3826 108
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1057  0,8499 160,56 0,9403 10,9751  7,4608 1,5620 1,82354  6,3717 11,8160
uUsD  0,9103 - 0,7726 145,485 0,8560 10,0778  6,7916 1,4223 1,6500 58145 10,7612
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 5,885 2,32 10,41 Titulo Variacéo % 6.629,36  -4,85% 3,95%  7.026,93  6.189,01
BCP 04930  -8,87 6,09 CAC40 729415  -401% -1,17%  8.259,19  7.029,91
CORT. AMORIM 7,610 3,43 5,47 ESTX50 PR 4.89423  -428% -0,04% 556819  4.473,94
cTT 7,160 567 32,59 XTRADAX 2070502 -466% 4,00% 23.476,01 17.024,82
EDP 3,147 -4,69 1,81 S&P 500 5.189,09 -391% -11,83% 6.147,43  4.953,56
EDP R 7,365 958  -26,64 IBEX 35 12.430,60 -577% 7,21% 1351510 10.298,70
GALP 14,375 543 9,87 GALP 5,43 NIKKEI225  33.780,58 -2,75% -1533% 42.426,77 31.156,12
J MARTINS 20,480  -1,16 11,00 crr 5,67
MOTA ENGIL 3,142 7,04 7,82 MOTA ENGIL 7,04 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,212 41,35 -10,53 BCP -8,87
NOS 4,300 423 2913 EDP R 9,58 Lo
REN 2,800 295 2281
SEMAPA 15,000  -2,60 5,78 pSI 1o0% Z 2N
SONAE SGPS 1,034 300 13,13 sors o7
IBERSOL 8,440 321 12,83 6925 ot
6875
6825 91%
6775
22.2,: 66/03 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
56250‘5/03 13/03 20/03 27/03 03/04 PSI20 ——— CAC40 ——— Eurostoxx50 ———DAX S&P500 —— IBEX = NIKKE!
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