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RENDA FIXA
INTERBANK OFFERED RATES 100 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR
0

im -0,4830 -1 -1 im 0,1753 -9 0,0924 -0,7876 050 ././I/.
3M -0,3530 0 -6 3M 0,3176 -1 -18 0,2315 -0,6546

6M -0,1960 -2 -3 6M 0,4805 0 -22 0,3820 -0,5934 J /
12m -0,1200 -1 -1 12m 0,6278 1 -20 0,5683 -0,4650 -0,50

M 3M 6M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR —=—USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y -0,2685 -1 -1 -0,3357 -0,2020 0,0026 Zona Euro 0,00 CURVA FORWARD
2y -0,3010 0 4 -0,3145 -0,1530 0,0629 EUA 0,25 000
3y -0,2977 0 6 -0,2755 -0,1004 0,1134 Reino Unido 0,10 N N,
ay -0,2735 0 8 -0,2328 -0,0442 0,1644 Japdo 0,10 0z v
5Y -0,2391 0 9 -0,1855 0,0070 0,2170 Canada 0,25
7Y -0,1510 1 12 -0,0841 0,1078 0,2926 Suica 0,75 050 e
10Y -0,0124 2 14 0,0590 0,2303 0,3792 China 5,75
15Y 0,1737 2 17 0,2240 0,3315 0,4125 Brasil 3,00 075
20Y 0,2495 3 19 0,2749 0,3320 0,3696 Australia 0,25
30Y 0,2203 3 25 0,2248 0,2448 0,2531 india 3,00 ———EURIBOR3M  ——— EURIBOR &M —— EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 125 INTEREST RATE SWAPS
1y 0,3064 0 5 0,2897 0,6569 1,1064 1o
2y 0,2980 2 -1 0,3600 0,7595 1,0565 ors
3y 0,3461 4 3 0,4598 0,7380 1,2345 o
ay 0,4229 6 7 0,5580 0,9590 1,2844 ons
5y 0,5148 7 11 0,6600 1,0445 1,3261 o .
7Y 0,7018 9 19 0,8471 1,0450 1,2235 .0'25 J 1y 2v 3y 2y 107 15Y 20v 30Y
10Y 0,9104 11 27 1,0140 1,2659 1,2995 s
15Y 1,1013 11 34 1,0785 1,2275 1,3340 -
20Y 1,1938 11 37 1,1240 1,2285 1,2930 ——ER —e—usp
30Y 1,2455 11 40 1,2700 1,3413 1,3766
COMMODITIES  LAST  Var.1D Var.1IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 035
BRENT 42,04 2,05 10,13 oT 2Y -0,365 0,00 2480 oo 030
JETFUEL 32402 2309 124,38 oT5Y 0,009 0,00 -38,80 025
DIESEL 337,80 1937 77,16 = OT10Y 0,538 0,01 4350 % PW/ 020
COBRE 552500 850 410,00 BUND10Y  -0,922 4,30 2450 03 o
ZINCO 2031,50 10,75 137,00 SCHATZ2Y 0,028 1,61 16,10 | (018 o e
OURO 1.678,04 -39,02  -2464 T-NOTE10Y 1,916 7,27 11,80 o000 4 ' 000
TRIGO 514’00 '9|75 '6|75 T_NOTE 2Y 0,817 2'59 3'90 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06
LICENCA C02 23,21 1,00 412 GILT 10Y 0,394 4,54 12,20 USD ——GBP —— EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.iM | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,133 0,71%  4,49% 1,1353 1,1377 1,1428 "
EUR/GBP 0,89448  027%  -2,67% 0,8959 0,8974 0,9007
EUR/JPY 12377  -1,04%  -6,51% 123,77 123,77 123,77 1o
EURICHF 1,0871  -0,38%  -2,96% 1,0864 1,0855 1,0839
EUR/BRL 55875  3,89%  821% 5,6167 5,6403 5,6986 .
EUR/PLN 44306  0,14%  2,37% 4,4393 4,4477 4,4633 :
EURGBP EURJIPY 11
0,91 125 110
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0,89 119 1,09
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0,86 + 110 + 1,07
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1330  0,8945 123,77 1,0871 10,3697  7,4569 1,5163 1,61847 55875 10,4976
usD 0,8840 - 0,7858 109,76 0,9625 9,1780 6,5921 1,3413 14322 49694 9,2910
ACCIONISTA
TITULO COTACAC 1D%  YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,472 004 2127 Titulo Variagio % PSI 20 460919 -0,26% -1160% 545421  3.500,02
BCP 0,117 2,10 -42,36 MOTA ENGIL 3,67 CAC40 5197,79  3,71% -13,05% 611141  3.632,06
CORT. AMORIM 9,280 159 -17.88 GALP 2,88 ESTX50PR  3.38429 376% -964% 3.867,28  2.302,84
cTT 2,280 1,30 -2853 BCP 2,10 XTRADAX 1284768 336% -303% 1379524  8.255,65
EDP 4,249 312 9,96 PHAROL 1,98 S&P 500 3.201,12  2,85% -0,92%  3.39352 219186
EDPR 12,300  -2,07 17,14 SEMAPA 1,42 IBEX 35 7.872,60  4,04% -17,56% 10.100,20  5.814,50
GALP 11,985 288 -19,56 crr -1,30 NIKKEI 225  22.86373 074% -335% 2411595 16.358,19
IBERSOL 6,000 099  -2500 J MARTINS -1,46
J MARTINS 15495  -1.46 5,66 CORT.AMORIl | -1,59 -
MOTAENGIL 1300 367  -3048 EDP R 2,07 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2372 0.34 -31,22 EDP -3,12 7%
NOS 3,944 0,05 -17,83 113
PHAROL 0,103 1,98 341 PSI20 oo /—/
RAMADA 4,300 0,00 -26,37 550 o ~—
REN 2,515 -0,59 -7.54 4550
SEMAPA 9,280 1,42 -32,36 4450 101%
SONAE CAP. 0,584 069  -2244 @ 0% 7%
SONAE SGPS 0,713 035  -21,70 4150 a3 +
- - ~ ~ 4050 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06
- - - - %0 0‘7/05 14/05 21/05 28/05 04/06 PsI20 ——— CAC40 Eurostoxx50 = DAX S&P500 IBEX = NIKKEI
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