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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,1340 3 -24 1M 4,9602 0 -35 4,3423 0,1375 50 -\.\/
3M 2,1580 -3 23 3M 4,8537 0 -42 4,2186 0,1316
6M 2,1040 -7 -30 6M 4,6821 -1 -45 4,0701 0,1175 325
12M 2,0220 -11 -35 12M 6,0414 8 31 3,8639 0,1625 200 | o
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,9671 0 -34 1,8535 2,3566 2,6430 Zona Euro 2,40 CURVA FORWARD
2y 1,9113 3 -35 2,0024 2,4300 2,7020 EUA 4,50 225
3y 1,9905 4 -33 2,1160 2,4980 2,7495 Reino Unido 4,50
ay 2,0790 4 -31 2,2113 2,5600 2,7900 Japéo 0,50 200
5Y 2,1602 3 29 2,2932 2,6160 2,8201 Canada 2,75
7v 2,3062 2 -25 2,4310 2,7000 2,8560 Suica -0,75 175
10Y 2,4700 1 21 2,5707 2,7690 2,8663 China 5,75
15Y 2,6009 1 -18 2,6590 2,7579 27722 Brasil 14,25 150 |
20Y 2,5882 1 -18 2,6145 2,6585 2,6410 Austrélia 4,10
30Y 2,4544 1 -17 2,4650 2,4880 2,4704 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 3,8819 1 -19 3,2640 3,6100 3,9140 400
2y 3,5770 2 -28 3,3270 3,6900 3,9500 o '\_\__H/"\'
3y 35178 1 -27 3,4180 3,7620 4,0095 a2
Y 3,5359 -1 -25 3,5030 3,8150 4,0580 300
5Y 3,5795 2 22 3,5790 3,8740 4,0885 S
7v 3,6790 -3 -16 3,7030 3,9630 4,1600 225 .H’_’././/./"/'—'\'
10Y 3,8074 -4 -9 3,8460 4,0720 4,2300 2001
15Y 3,9652 -5 -2 3,9930 4,1425 4,2390 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,0172 5 1 4,0250 4,1130 4,1550 —=—ER  —=—usD
30Y 3,9293 -4 4 3,9100 3,9420 3,9330
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 070
BRENT 65,90 -1,54 -5,71 oT 2Y 1,815 0,06 3550  s7s 060
JETFUEL 684,75 475 32,00  OTS5Y 2207 0,04 -32.70 W 050
DIESEL 643,00 5,00 -37,00 OT 10Y 3,050 0,03 -23,20 450 2‘;2
COBRE 9.354,00 180,50 -486,50 BUND 10Y 2,427 537 -3040 o 020
ZINCO 2573,20 1352 -351,50 SCHATZ2Y 2,132 8,54 -35,10 010
OURO 328521 -9542 263,06 T-NOTE10Y 4,614 2,40 540 2004 ! 000
TRIGO 546,00 _4’25 -28,50 T-NOTE 2Y 4,058 3,81 -16,20 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 20/04 22/04
LICENCAC02 66,80 2,41 465  GILT 10Y 4,957 -1,07 -16,50 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1415 -0,53%  5,46% 1,1479 1,1545 1,1662
EUR/GBP 0,85793  0,08%  -2,48% 0,8625 0,8673 0,8763
EUR/IPY 161,68 -0,39%  0,29% 161,67 161,67 161,66 e
EUR/CHF 09383 -0,33%  1,63% 0,9333 0,9286 0,9201
EUR/BRL 6,4802  0,90%  -3,90% 6,6503 6,8436 7,2089 112
EUR/PLN 42775  022% -2,39% 43115 4,3417 4,3953
EURGBP EURJPY 1,10
0,87 165
0,86 163 1,08
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0,83 157
0,82 + 155 + 1,04
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1415  0,8579 161,68 0,9383 10,9701  7,4670 1,5780 1,78279  6,4802 11,8911
UsD 0,8810 - 0,7532 142,675 0,8281 9,6153 6,5784 1,3849 15601  5,6939 10,4383
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,217 -1,29 16,64 Titulo Variacéo % PSI 6.836,79  0,10% 7,21%  7.02693  6.194,45
BCP 0,563 3,80 21,20 BCP 3,80 CAC40 748236 2,13% 1,38%  8.259,19  6.763,76
CORT. AMORIM 7,420 0,68 7,83 NOS 1,61 ESTX50PR 509874 277% 4,14% 556819  4.473,94
cTT 7,250 0,00 34,26 IBERSOL 1,56 XTRADAX  21.961,97 3,14% 10,31% 23.476,01 17.024,82
EDP 3,285 -1,05 6,28 MOTA ENGIL 0,73 S&P 500 540593 2,19% -8,13%  6.147,43  4.835,04
EDP R 7,890 064  -21,41 CORT.AMORI | 0,68 IBEX 35 13.208,30 152% 13,91% 1351510 10.298,70
GALP 13560 011  -14,98 NAVIGATOR -0,30 NIKKEI 225 ~ 34.868,63 1,89% -12,60% 42.426,77 30.792,74
J MARTINS 21,400 -228 1599 REN -1,04
MOTA ENGIL 3,326 0,73 14,14 EDP -1,05 . .
NAVIGATOR 3,272 -0,30 -8,86 ALTRI -1,29 EVOLUGAG MENSAL (BASE 100%)
NOS 3,780 1,61 15,04 J MARTINS 2,28 100%
REN 2860  -1,04 2544 ] S
SEMAPA 16,140 0,44 13,82 psI e
SONAE SGPS 1,056 0,57 15,54
IBERSOL 9,140 1,56 22,19 o850 e —
6700 zz:
6550 a0 |
6400 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 20/04 22/04
62502‘5/03 01/04 08/04 15/04 22/04 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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