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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o2 .\.\/
™ 1.9680 0 1 Y 4.9602 0 -35 3.7614 -0.0350 i
3M 2.1630 0 -2 3M 4.8537 0 -42 3.8376 0.0127 400
6M 2.4590 3 13 6M 4.6821 - -45 4.0113 0.0800 i —————
12M 2.7350 5 -19 12M 6.0414 8 31 4.2210 0.2625 150 4
1M 3M &M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2.6590 1 17 2.8122 2.8606 3.0690 Zona Euro 2.15 CURVA FORWARD
2y 27345 E -19 2.8012 2.9070 3.1280 EUA 3.75 300
3y 27530 El 16 2.8220 2.9630 3.1830 Reino Unido 3.75
ay 2.7796 2 14 2.8540 3.0136 3.2340 Japao 0.75 275
5Y 2.8130 El -1 2.8931 3.0690 3.2800 Canada 225
7Y 2.8970 - -9 2.9880 3.1640 3.3520 Suiga 0.75 250
10Y 3.0299 El -7 3.1165 3.2780 3.4267 China 5.75
15Y 3.1910 - -3 3.2530 3.3495 3.4159 Brasil 14.75 225 1
20Y 3.2290 El 1 3.2632 3.3110 3.3376 Australia 4.10
30Y 3.1479 0 5 3.1602 3.1707 3.1648 india 3.00 TTTEURBORSM  —— EURIBOR &M  ——EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 25 INTEREST RATE SWAPS
1Y 3.6738 -4 13 3.5390 3.6090 3.9200 00 ‘\H—/"i
2y 3.6083 -5 12 3.5230 3.6800 3.9860 ars
3y 3.5760 -4 -8 3.5510 3.7570 4.0470 50
4y 3.5849 -4 7 3.5980 3.8270 4.1050 425
5Y 3.6170 -3 -6 3.6580 3.8910 4.1510 450
7Y 3.7137 -3 -5 3.7760 4.0030 4.2450 s
10Y 3.8584 -2 -4 3.9290 4.1480 4.3550 250 |
15Y 4.0602 -1 -3 4.1170 4.2740 4.4170 v 2y 3y avy AY 7v 10v 15Y 20Y 307
20Y 41532 E 2 4.1880 4.2920 4.3820 —e—ER —eUSD
30Y 4.1303 0 1 4.1420 4.1910 4.2240
COMMODITIES LAST  Var.1D Var.1M | BONDS E) 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 105.78 0.71 5.55 oT 2y 2.588 -0.03 -7.30 040
JETFUEL 154325 450  -49.00 oT 5Y 2.863 -0.03 400 5% 0%
DIESEL 1,25550 1475 -150.25  OT 10Y 3.398 -0.03 210 400 02
COBRE 13,310.00 -77.50 1,188.50 BUND 10Y 2.996 -0.30 3.60 015
ZINCO 347363 -17.84 39149 SCHATZ2Y  2.920 0.25 -6.00 7 ol
OURO 472864 3450 25313 T-NOTE10Y  4.596 -1.29 310 1504 ! 000
TR|GO 61450 _575 1250 T-NOTE 2Y 4038 _301 '780 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 23/04
LICENCA C02 74.82 -0.03 3.60 GILT 10Y 5.663 1.15 18.90 — USD —GEP —EURRHS)
CAMBIAL
CAMBIAL FIXNG Var.1D Var.1iM| FW3M  FW6M  FW12M | EURUSD
EUR/USD 1.1712 015%  1.21% 1.1760 1.1800 1.1866 119
EUR/GBP 0.86803  -0.26%  -0.30% 0.8719 0.8758 0.8837
EUR/JPY 18671  -0.11% -1.50% 186.70 186.70 186.68
EUR/CHF 09195  -0.07% -0.49% 0.9143 0.9086 0.8973 118
EUR/BRL 58585  0.10%  3.68% 6.0104 6.1603 6.4380
EUR/PLN 42426  0.00%  0.66% 4.2606 4.2777 4.3161
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 11712 0.8680 186.71 0.9195 10.8075  7.4726 1.6023 1.63815  5.8585 10.9375
usD 0.8543 - 0.7408  159.515 0.7861 9.2481 6.3840 1.3687 14006  5.0161 9.3391
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4.875 -0.61 8.33 Titulo Variacao % PSI 912376  -0.92% 10.41% 951643  6,839.88
BCP 0.870 -1.09 -2.88 EDP 0.09 CAC40 8,157.82  -0.84% 0.10% 864223  7,411.03
CORT.AMORIM  6.530 -1.06 1.21 ESTX50 PR 588348 -0.19% 1.59%  6,199.78  5043.45
cTT 6.290 -1.80  -15.34 XTRADAX  24,12898 -0.11% -1.48% 25507.79 21,731.79
EDP 4535 0.09 15.84 S&P 500 714195  0.48% 4.33% 714778  5371.96
EDP R 13.530 -1.10 12.38 IBEX 35 17,691.30 -1.09% 2.22%  18,573.80 13,074.80
GALP 19.205 -0.70 31.27 TEIX. DUARTE  -1.56 NIKKEI 225  59,716.18  0.97% 18.63% 60,013.98 35,337.98
IBERSOL 11.760 -0.34 18.79 crT -1.80
J MARTINS 20.500 -0.97 1.18 SEMAPA -1.99 - .
MOTA ENGIL 4.666 -2.59 -5.70 NAVIGATOR 2.14 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3.296 214 4.97 MOTA ENGIL -2.59 o
NOS 5.610 -0.97 39.73
REN 3.740 027 1633 PSI 107%
SEMAPA 22.200 -1.99 6.22 104%
SONAE SGPS 1.928 .03 19.60 pothd 019
TEIX. DUARTE 0.411 1.56  -35.46 278 o
9175
9075 95%
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