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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 LIBOR CHF LIBOR DYy I ———
M -0,3670 0 0 M 2,5015 0 1 0,7308 -0,7840 150
3M -0,3110 0 0 3M 2,5918 -1 2 0,8333 -0,7066
6M -0,2280 0 0 6M 2,6411 -1 -4 0,9583 -0,6472 050
12M -0,1120 0 0 12M 2,6943 1 -17 1,0619 -0,5010 os0 ]  M——W—— W 1om
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2300 0 2 -0,1740 0,1480 0,5452 Zona Euro 0,00 CURVA FORWARD
2y -0,2040 2 6 -0,1018 0,2410 0,6522 EUA 2,50 000
3y -0,1500 -3 -10 -0,0116 0,3403 0,7549 Reino Unido 0,75 S W
ay -0,0790 -4 -13 0,0748 0,4440 0,8510 Japdo 0,10
5Y 0,0010 -4 -16 0,1682 0,5524 0,9370 Canada 1,75 025 —//
7v 0,1790 -3 -20 0,3614 0,7365 1,0880 Suica 0,75
10Y 0,4520 -1 24 0,6337 0,9590 1,2360 China 5,75
15Y 0,7790 1 27 0,9293 1,1528 1,3330 Brasil 6,50 050
20Y 0,9400 2 27 1,0629 1,2163 1,3340 Australia 1,50
30Y 1,0180 3 -26 1,1119 1,2047 1,2720 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y ars INTEREST RATE SWAPS
1Y 2,5010 -4 -16 2,2362 2,1910 2,3710 S "
2y 2,2900 -8 -30 2,1600 2,2320 2,4135 228
3y 2,1920 -8 -34 2,1610 2,2760 2,4560 175
4y 2,1650 -13 -36 2,2149 2,3190 2,4940 125
5Y 2,1720 -8 -36 2,2472 2,3630 2,5512 075
7v 2,2170 -8 -37 2,3015 2,4390 2,5855 025
10Y 2,3170 -8 -37 2,4060 2,5245 2,6335 P e —— = - PP v——
15Y 2,4470 -8 -35 2,5085 2,5920 2,6635 i
20v 2,5040 -8 -33 2,5540 2,6090 2,6560 ——ER  —=—UsD
30Y 2,5320 -7 -31 2,5620 2,6188 2,6270
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 090
BRENT 67,57 0,47 1,24 oT2Y -0,309 0,00 590 oo \_/\,L\/ 08
JETFUEL 641,40 1,65 -13,60 oT 5Y 0,167 0,01 -12,40 060
DIESEL 610,00 4,25 20,73 oT 10Y 1,251 0,02 2000 % 050
COBRE 6.36650 2500 -149,00 BUND10Y  -0,468 0,14 2350 0Og——o e o0
ZINCO 2.909,00 -21,00 109,50 SCHATZ2Y 0,011 0,69 7,60 020 020
OURO 1.294,77 3,68 2048 T-NOTE 10Y 3,155 2,73 21,00 0 | 000
TRIGO 455,50 _9’00 _4’00 T-NOTE 2Y 2'617 5’23 _20'20 28/02 02/03 04/03 06/03 08/03 10/03 12/03 14/03 16/03 18/03 20/03 22/03 24/03 26/03 28/03
LICENCA C02 21,57 -0,69 0,12 GILT 10Y 0,921 -0,63 -30,90 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1235  0,15%  -1,59% 1,1322 1,1407 1,1574 1s
EUR/GBP 0,8583  -0,32%  0,01% 0,8610 0,8638 0,8696
EUR/IPY 12445  -0,23%  1,60% 124,45 124,45 124,45
EUR/CHF 1,1175  0,07%  1,60% 1,1165 1,1154 1,1132
EUR/BRL 43714 024%  -2,25% 4,4339 4,5051 4,6367
EUR/PLN 43059  -0,23%  -0,05% 4,3267 4,3482 4,3922 114
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1235  0,8583 124,45 1,1175 10,4101  7,4653 1,5005 158075  4,3714 9,6685
usD 0,8907 - 0,7692 110,845 0,9957 9,2725 6,6495 1,3360 1,4109  3,8974 8,6241
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,980 1,01 20,34 Titulo Variagéo % PSI 20 5.206,61  0,56% 10,04% 5801,45  4.551,84
BCP 0,230 0.35 0.35 J MARTINS 1,19 CAC40 5.350,53  1,02% 13,10% 5.657,44  4.555,99
CORT.AMORIM 10,640  -0,56 18,22 GALP 1,06 ESTX50PR  3.351,71  0,95% 11,67%  3.596,20  2.908,70
cTT 2,580 0,78 12,42 ALTRI 1,01 XTRADAX  11.526,04 0,86% 9,16%  13.204,31 10.279,20
EDP 3,505 0,03 14,96 MOTA ENGIL 0,99 S&P 500 2.826,06 0,39% 12,75%  2.940,91  2.346,58
EDP R 8,500 0.71 9,32 MOTA ENGIL 0,99 IBEX 35 9.240,30  0,72% 820%  10.291,40  8.286,20
GALP 14,280 1,06 3,52 NIKKEI 225 2120581 0,82% 5095%  24.448,07 18.948,58
IBERSOL 7,740 0.26 2,03
J MARTINS 13,150 1,19 27,18 . .
MOTAENGIL 2040 099  26.71 SONAESGPS | -0,43 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,080 0,99 13,33 CORT. AMORIl v  -0,56
NOS 5,700 0,80 7,65 103%
NOVABASE 2,500 0,00 23,76 PSI120 102% /
PHAROL 0,193 0.73 18,26 w25 101% —
REN 2,542 0,08 444
SEMAPA 14520 069 1084 %S 10
SONAE CAP. 0,875 0,00 3,06 5225 9%
SONAE SGPS 0,922 -043 13,83
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