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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) GBPLIBOR CHF LIBOR 250 e

M -0,3680 0 0 M 2,4898 -1 1 0,7285 -0,7848 150

3M -0,3090 0 0 3M 2,6088 0 3 0,8324 -0,7046

6M -0,2280 0 0 6M 2,6730 0 2 0,9438 -0,6472 050

12M -0,1080 0 0 12M 2,7458 -4 -14 1,0598 -0,5072 os0 ] m———R/—— i 1w

INTEREST RATE SWAPS —aEURBOR = USDLIBOR

EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL

1Y -0,2210 0 -1 -0,1306 0,2062 0,5740 Zona Euro 0,00 CURVA FORWARD

2y -0,1760 0 2 -0,0500 0,2989 0,6700 EUA 2,50 025

3y -0,1080 0 -4 0,0361 0,3909 0,7690 Reino Unido 0,75 w

4y -0,0290 0 6 0,1250 0,4850 0,8615 Japao 0,10 000

5Y 0,0550 0 8 0,2150 0,5810 0,9470 Canada 1,75 B M
v 0,2350 0 -11 0,4000 0,7580 1,0883 Suica 0,75 025

10Y 0,5060 -1 -14 0,6554 0,9596 1,2140 China 5,75

15Y 0,8410 0 -16 0,9249 1,1323 1,3020 Brasil 6,50 050

20Y 1,0040 -1 17 1,0503 1,1942 1,3010 Austrélia 1,50

30Y 1,0900 0 -15 1,0920 1,1778 1,2390 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS

1y 2,5780 -4 -9 2,1947 2,1431 2,3440 e
2y 2,4170 -8 -19 2,1070 2,1790 2,4094 228

3y 2,3270 9 23 2,1110 2,2345 2,4390 175

4y 2,2930 -10 25 2,1420 2,2820 2,5063 125

5Y 22910  -10 -25 2,1810 2,3330 25516 07
7Y 23200 10 -26 2,2660 2,4215 2,5965 026
24210 -1 -25 2,4059 2,5255 2,6530

10Y
. — %
15Y 2,5430 11 23 2,5070 2,6010 2,6840 021 ¥ 5 A
20Y 2,5960 -11 22 2,5755 2,6215 2,6790 —e—ER  —eUsD
30Y 2,6190 11 -20 2,5765 2,6190 2,6550
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 090
BRENT 67,80 0,59 2,44 oT 2y -0,287 -0,02 T e
JETFUEL 646,00 9,00 6,25 oT5Y 0,223 0,00 -9,50 060
DIESEL 610,25 8,50 1,75 oT 10Y 1,292 0,00 1930 % 050
COBRE 6.335,00 28,00 -140,00 BUND10Y  -0,412 0,51 ALl0 ey —m o3
ZINCO 2.869,50 23,50 13250 SCHATZ2Y 0,053 0,00 0,90 o 020
OURO 1.31582  -6,94 9,93 T-NOTE10Y 3,152 0,64 1870 o000 4 ! 000
TRIGO 473,25 3’75 5’00 T-NOTE 2Y 2'611 3’10 _19'20 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03
LICENGA C02 21,55 0,61 1,89 GILT 10Y 0,926 1,99 -16,70 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1291  -0,30%  -0,62% 1,1379 1,1467 1,1633 1s
EUR/GBP 0,8533  0,36%  0,85% 0,8561 0,8589 0,8645
EUR/JPY 12472 -006%  0,97% 124,72 124,72 124,72
EUR/CHF 1,1215  0,10%  1,47% 1,1204 1,1193 1,1171
EUR/BRL 43666  -0,12%  -2,19% 4,4300 4,5019 4,6331
EUR/PLN 42900 007%  0,86% 43112 4,3330 4,3752 114
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1291  0,8533 124,72 1,1215 10,4145  7,4654 1,5102 1,58035  4,3666 9,6277
usD 0,8851 - 0,7556 110,59 0,9943 9,2183 6,6075 1,3386 1,4011  3,8693 8,5271
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,760 3,15 16,55 Titulo Variagao % PSI 20 514528  006% 8,75%  5.801,45  4.551,84
BCP 0,221 -0.99 -3.83 NOS 1,89 CAC40 5.307,38  0,89% 12,19% 5657,44 455599
CORT. AMORIM 10,560 0,19 17,33 GALP 1,59 ESTX50 PR 331953 058% 10,60% 3.596,20  2.908,70
cTT 2,588 122 -1215 IBERSOL 1,00 XTRADAX  11.41948 064% 815% 1320431 10.279,20
EDP 3,475 0,87 13,97 EDP 0,87 S&P 500 281360 054% 1223% 294091  2.346,58
EDP R 8,430 -1,06 8.42 SONAE SGPS 0,66 IBEX 35 018310  003% 7,53%  10.291,40  8.286,20
GALP 14,075 1,59 2,03 EDP R -1,06 NIKKEI 225  21.428,39  2,15%  7,06%  24.44807 18.948,58
IBERSOL 8,080 1,00 2,28 SEMAPA -1,10
J MARTINS 13,100  -0,27 26,69 ctT 1,22 - 5
MOTAENGIL 2055 000  27.64 PHAROL 210 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,020 0,74 11,67 ALTRI -3,15 o
NOS 5,665 1,89 6,99
NOVABASE 2,520 0,40 24,75 PSI20 10
PHAROL 018  -210 1422 so2s 1016
REN 2,554 -0,55 4,93 100%
SEMAPA 14,380 -1,10 9,77 5275 99%
SONAE CAP. 0,877 0,45 3,30 5225 o8%
SONAE SGPS 0,917 0.66 13.21 . % 1
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