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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 2,1010 3 27 M 4,9602 0 -35 4,3755 0,1500 50
3M 2,1910 1 20 3M 4,8537 0 -42 4,2514 0,1350
6M 2,1730 2 -23 6M 4,6821 -1 -45 4,1286 0,1000 325
12M 2,1280 2 24 12M 6,0414 8 31 3,9566 0,1300 200 + o a
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 1,9664 1 -34 1,7745 2,3429 2,6390 Zona Euro 2,40 CURVA FORWARD
2y 1,8710 3 -39 1,9380 2,4220 2,6990 EUA 4,50 250
3y 1,9480 -4 -37 2,0720 2,4920 2,7480 Reino Unido 4,50
4y 2,0445 -4 -34 2,1770 2,5590 2,7890 Japéo 0,50 23
5Y 2,1328 -4 -32 2,2631 2,6128 2,8200 Canada 2,75 200
7Y 2,2854 -4 27 2,4097 2,6980 2,8570 Suica 0,75
10Y 2,4549 -4 22 2,5550 2,7700 2,8670 China 5,75 L7s
15Y 2,5899 3 -19 2,6470 2,7553 2,7698 Brasil 14,25 150 4
20Y 2,5779 -4 -19 2,6040 2,6560 2,6380 Australia 4,10
30Y 2,4449 -4 -18 2,4570 2,4830 2,4634 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 3,8330 2 23 3,1860 3,6020 4,0030 400
2y 35133 4 -33 3,2760 3,6920 4,040 a1 M
3y 3,4675 3 32 3,3810 3,7915 4,0910 s
ay 3,5022 3 28 3,4760 3,8660 4,1280 300
5Y 3,5610 3 -23 3,5740 3,9220 4,1640 N
7Y 3,6818 2 -15 3,7200 4,0160 4,2350 225
10Y 3,8286 0 7 3,8750 4,1260 4,2920 2009 &\k/r‘//-—‘\.
15Y 3,9980 0 1 4,0230 4,1860 4,2880 ' v 2y 3y ay 57 7 107 15Y 20Y 307
20Y 4,0532 0 5 4,0540 4,1600 4,2120 —e—eR U
30y 3,9665 -1 8 3,9540 3,9970 3,9940
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 010
BRENT 67,57 1,31 -4,04 oT 2y 1,752 -0,03 44,10 575 060
JETFUEL 680,00 325  -24,75 oT5Y 2,259 -0,04 37,00 W 050
DIESEL 638,00 625  -24,50 oT 10Y 3,020 -0,04 26,60 450 040
COBRE 9.254,00 -1500 -673,00 BUND 10Y 2,370 258 -3400 gzﬁ
ZINCO 255968 -612 -39231 SCHATZ2Y 2,049 1,71 -43,20 010
OURO 3.423,07 841 400,92 T-NOTE10Y 4,622 -1,48 1,90 | ! 000
TR'GO 553’25 1,00 _21’25 T-NOTE 2Y 3,988 2,80 '14,40 24/03 26/03 28/03 30/03 01/04 03/04 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04 21/04
LICENGA C02 64,24 -1,65 721 GILT 10Y 4,952 -1,48 12,50 U o RS
CAMBIAL
CAMBIAL FIXING Var.1D Var.iM| Fw3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1476  1,02%  6,02% 1,1540 1,1605 1,1724
EUR/GBP 0,85858  0,02%  -2,56% 0,8632 0,8678 0,8768
EUR/JPY 161,05 0,558%  0,68% 161,04 161,04 161,03 L
EURICHF 09339 -026%  2,13% 0,9288 0,9242 0,9159
EUR/BRL 65892 0,13%  -551% 6,7612 6,9586 7,3319 112
EUR/PLN 42892  -0,46%  -2,63% 4,3237 4,3537 4,4063
EURGBP EURJPY 1,10
0,87 165
0,86 163 1,08
0,85 161
0,84 159 1,06
0,83 157
0,82 4 + .04
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1476  0,8586 161,05 0,9339 10,8840  7,4647 1,5847 1,79662  6,5892 11,8669
uUsD 08713 - 0,7475 140,715 0,8139 9,5190 6,5040 1,3829 1,5657  5,7550 10,3465
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 6,298 1,93 18,16 Titulo Variagio % 6.830,25 1,40% 7,10%  7.02693  6.194,45
BCP 0,543 1,27 16,76 J MARTINS 4,58 CAC40 732647  056% -0,74%  8.259,19  6.763,76
CORT. AMORIM 7,370 0,14 8,45 EDP R 2,62 ESTX50 PR 4.96145 053% 1,34% 556819  4.473,94
cTT 7,250 1,83 34,26 SEMAPA 2,15 XTRADAX  21.293,53 041% 6,95% 23.476,01 17.024,82
EDP 3,320 1,68 7,41 ALTRI 1,93 S&P 500 526290 2,03% -1052% 6.147,43  4.835,04
EDP R 7,840 262 21,91 crr 1,83 IBEX 35 13.010,60 0,72% 12,21% 13.515,10 10.298,70
GALP 13545 0,44  -15,08 NIKKEI 225  34.220,60 -0,17% -14,22% 42.426,77 30.792,74
J MARTINS 21,900 458 18,70
MOTA ENGIL 3,302 154 13,32 EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,282 1,17 8,58 -
NOS 3,720 960 11,71 NOS -9,60 o
REN 2,890 1,76 26,75
SEMAPA 16,070 2,15 13,33 psi o
SONAE SGPS 1,050 1,35 14,88 o
IBERSOL 9,000 0,67 20,32 5850 o1
6700 %
6550 o
6400 5% 2‘4/03 26/03 28/03 30/03 01/04 03/04 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04 21/04
625021“/03 31/03 07/04 14/04 21/04 PSI20 ——— CAC40 ——— Eurostoxx50 ———DAX S&P500 —— IBEX = NIKKE!
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