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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 2,2070 5 -17 M 4,9602 0 -35 4,4105 0,1113 50
3M 2,2630 1 22 3M 4,8537 0 -42 42719 0,1409
6M 2,2140 0 -20 6M 4,6821 -1 -45 4,1470 0,0800 325
12M 2,1260 0 -33 12M 6,0414 8 31 3,9748 0,1375 20— B——8——@& g
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 2,0504 1 29 1,8786 2,4194 2,7003 Zona Euro 2,65 CURVA FORWARD
2y 1,9650 1 34 2,0373 2,4950 2,7502 EUA 4,50 250
3y 2,0417 1 -33 2,1630 2,5620 2,7980 Reino Unido 4,50
4y 2,1348 -1 31 2,2610 2,6200 2,8360 Japéo 0,50 23
5Y 2,2197 1 28 2,3448 2,6710 2,8650 Canada 2,75 200
7Y 2,3628 2 23 2,4800 2,7530 2,9070 Suica 0,75
10Y 2,5220 2 -18 2,6180 2,8220 29113 China 5,75 L7s
15Y 2,6510 4 -15 2,7030 2,8014 2,8068 Brasil 14,25 150 4
20Y 2,6310 5 -15 2,6514 2,6927 2,6670 Australia 4,10
30Y 2,4839 6 -15 2,4900 2,5090 2,4820 india 4,00 T EURIBOR3M  ——— EURIBOR M  —— EURIEOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1Y 3,9008 0 -17 3,3160 3,6490 3,9430 400
2y 3,6139 2 25 3,3820 3,7180 3,9870 a8 M
3y 3,5626 3 24 3,4680 3,7900 4,0260 s
ay 3,5835 -4 21 3,5440 3,8470 4,0610 300
5Y 3,6239 -4 17 3,6180 3,8960 4,0950 N
7Y 3,7184 5 11 3,7350 3,9770 4,1690 225 .\.,4*_*—//._—'\-
10Y 3,8390 -4 -4 3,8680 4,0840 4,2330 2001
15Y 3,9905 -3 3 4,0070 4,1450 4,2340 ' v 2y 3y ay 57 7 107 157 20Y 307
20Y 4,0370 3 6 4,0330 4,1140 4,1520 —e—eR U
30y 3,9410 2 9 3,9160 3,9410 3,9265
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 010
BRENT 64,41 0,47 5,65 oT 2y 1,862 0,03 3500 575 060
JETFUEL 66350 17,00  -32,00 oT5Y 2,380 0,03 31,50 M 050
DIESEL 618,00 14,00  -38,25 oT 10Y 3,130 0,03 24,80 450 040
COBRE 9.220,50 32,50 -593,50 BUND 10Y 2,481 2,03 3540 gzﬁ
ZINCO 262554 -18,15 -344,06 SCHATZ2Y 2,147 0,73 -39,10 010
OURO 321892 11,28 23476 T-NOTE10Y 4,620 2,40 -3,90 | ! 000
TR'GO 556,50 _5,25 -16,50 T-NOTE 2Y 4’042 0’00 -15,80 17/03 19/03 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
LICENGA C02 66,20 0,31 44,79 GILT 10Y 5,090 -0,54 4,90 o B ——EREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.iM| Fw3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1324  -047%  3,86% 1,1386 1,1448 1,1563
EUR/GBP 08557  095%  -1,80% 0,8603 0,8649 0,8739
EUR/JPY 161,85 0,69%  0,25% 161,84 161,84 161,83 L3
EURICHF 09267 -023%  3,81% 0,9216 0,9168 0,9080
EUR/BRL 6,6439  -0,02% -6,62% 6,8087 7,0048 7,3858 i
EUR/PLN 42917  -0,19%  -2,42% 4,3263 4,3568 4,4099
EURGBP EURJPY 1,00
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1324  0,8557 161,85 0,9267 11,1400  7,4659 1,5757 1,77642  6,6439 12,0037
uUsD  0,8828 - 0,7551 142,745 0,8174 9,8083 6,5891 1,3907 1,5694  5,8805 10,5857
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 6,139 0,97 15,12 Titulo Variagio % 6.70609  1,91% 519%  7.02693  6.189,01
BCP 0,569 4,87 22,23 BCP 4,87 CAC40 733540 088% -0,59% 8.259,19  6.763,76
CORT.AMORIM 7,410 0,40 8,07 GALP 4,64 ESTX50 PR 4.97043  116% 1,47% 556819  4.473,94
cTT 7,120 3,35 31,30 MOTA ENGIL 4,47 XTRADAX  21.253,70 1,32% 6,64% 23.476,01 17.024,82
EDP 3,176 3,08 2,81 crr 3,35 S&P 500 542360 040% -7,72%  6.147,43  4.835,04
EDP R 7,555 291 2435 EDP 3,08 IBEX 35 12.879,30 2,06% 10,99% 13.515,10 10.298,70
GALP 13,230 464  -16,52 NIKKEI225  34.267,54 0,84% -14,10% 42.426,77 30.792,74
J MARTINS 20,460  -0,10 10,14 J MARTINS -0,10
MOTA ENGIL 3,514 4,47 20,25 CORT. AMORI |  -0,40 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,244 0,43 9,75 SONAE SGPS 0,78
NOS 4,100 352 2342 NOS 352 Lo
REN 2,790 1,09 22,37 oo
SEMAPA 15568 1,00 9,69 psi o
SONAE SGPS 1,020 078 11,82
IBERSOL 8,620 046 17,65 g o
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6250111/03 24/03 31/03 07/04 14/04 PSI20 ——— CAC40 ——— Eurostoxx50 ———DAX S&P500 —— IBEX = NIKKE!
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