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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 2,1600 1 -18 1M 4,9602 0 -35 4,2898 0,1050 50 -\.\/
3M 2,1760 -1 -15 3M 4,8537 0 -42 4,1883 0,1200
6M 2,1310 1 22 6M 4,6821 -1 -45 4,0400 0,0900 325
12M 2,0760 1 -25 12M 6,0414 8 31 3,8421 0,1300 2001 = o
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,9824 0 -26 1,8653 2,3606 2,6360 Zona Euro 2,40 CURVA FORWARD
2y 1,9250 1 27 2,0115 2,4320 2,6942 EUA 4,50 250
3y 2,0013 1 -26 2,1260 2,4980 2,7450 Reino Unido 4,50
4y 2,0880 -1 -25 2,2205 2,5590 2,7863 Japao 0,50 225
5Y 2,1684 0 24 2,2980 2,6170 2,8170 Canada 2,75 200
7v 2,3101 -2 21 2,4330 2,7000 2,8610 Suica -0,75
10Y 2,4738 2 -18 2,5741 2,7750 2,8741 China 5,75 L7s
15Y 2,6079 -2 -16 2,6661 2,7665 2,7830 Brasil 14,25 150 4
20Y 2,5977 2 -16 2,6252 2,6703 2,6539 Austrélia 4,10
30Y 2,4668 -2 -16 2,4790 2,5020 2,4853 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,7849 -3 -19 3,0505 3,4140 3,7590 375
2y 3,4236 -4 -29 3,1340 3,5000 3,8160 350 M
3Y 3,3575 -4 -29 3,2240 3,5830 3,8660 i'éi
Y 3,3705 -3 -26 3,3110 3,6520 3,9130 215
5Y 3,4126 -3 23 3,3940 3,7120 3,9545 250
7v 3,5203 -3 -17 3,5320 3,8120 4,0270 225 _W__-/f,/—-\ﬁ
10Y 3,6616 -3 -10 3,6870 3,9285 4,1010 200
15Y 3,8292 -3 -4 3,8460 4,0060 4,1140 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,8879 -3 -1 3,8860 3,9860 4,0400 —e—EUR  —=—UsD
30Y 3,8076 -3 2 3,7870 3,8270 3,8255
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 070
BRENT 64,29 -1,57 -8,47 oT 2Y 1,808 -0,01 27,00 575 060
JETFUEL 686,75  -575  -36,50 oT 5Y 2,291 0,01 -27,20 V/W 050
DIESEL 63500  -6,00  -43,50 oT 10Y 3,051 -0,01 419,30 480 0%
COBRE 9.40550 4,00  -416,50 BUND 10Y 2,431 0,77 2440 020
ZINCO 2.613,72 -16,05 -239,03 SCHATZ2Y 2,130 0,73 -25,50 010
OURO 331350 -30,48 228,38 T-NOTE10Y 4,484 2,37 10,60 200 + ! 000
TRIGO 524'75 -6,25 -18,00 T-NOTE 2Y 3,906 -1,60 -20,60 31/03 02/04 04/04 06/04 08/04 10/04 12/04 14/04 16/04 18/04 20/04 22/04 24/04 26/04 28/04
LICENCA C02 64,90 0,41 3,90  GILT 10Y 4,865 -2,40 -23,30 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1373  0,13%  5,16% 1,1440 1,1503 1,1611
EUR/GBP 0,8498  0,19%  -1,70% 0,8545 0,8590 0,8677
EUR/JPY 162,28  0,32%  -0,42% 162,27 162,27 162,26 L4
EUR/CHF 09392 -0,28%  1,82% 0,9340 0,9294 0,9207
EUR/BRL 6,4225  058%  -3,91% 6,5995 6,7908 7,1468 112
EUR/PLN 42720  -0,12%  -1,94% 4,3068 4,3367 4,3891
EURGBP EURJPY 1,10
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1373  0,8498 162,28 0,9392 10,9598  7,4632 1,5790 1,78506  6,4225 11,8109
uUsD 0,8785 - 0,7467 142,365 0,8245 9,6349 6,5573 1,3865 15670 56463 10,3720
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,130 0,92 15,01 Titulo Variacéo % PSI 6.96727 137% 9,25%  7.02693  6.194,45
BCP 0,574 2,24 23,56 MOTA ENGIL 2,80 CAC40 755587 -0,24% 237%  8.259,19  6.763,76
CORT. AMORIM 7,390 0,27 -8,20 REN 2,64 ESTX50PR 516190 -0,17% 543% 556819  4.473,94
cTT 7,690 1,99 42,41 EDP 2,34 XTRADAX 2242583 0,69% 12,64% 23.476,01 17.024,82
EDP 3,448 2,34 11,55 BCP 2,24 S&P 500 553643 0,13% -588% 6.147,43  4.83504
EDP R 8,140 1,18  -18,92 cTT 1,99 IBEX 35 13.366,90 -0,66% 1528% 13.515,10 10.298,70
GALP 13630 055  -14,55 NIKKEI 225 ~ 35.839,99 0,38% -10,16% 42.426,77 30.792,74
J MARTINS 21,220 0,09 15,01
MOTA ENGIL 3,528 2,80 21,07 5 .
NAVIGATOR 3320 141 752 EVOLUCAO MENSAL (BASE 100%)
NOS 3,665 0,27 11,54 NOS 0,27
REN 2,915 2,64 27,85
SEMAPA 16,272 1,71 14,75 psI
SONAE SGPS 1,094 1,30 19,69
IBERSOL 9,460 0,85 26,47
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