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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 - & »—=
M -0,5620 0 -1 M 0,1073 0 -1 0,0473 -0,8022 0,00
3M -0,5350 0 0 3M 0,1764 0 3 0,0839 -0,7458 050
6M -0,5160 0 0 6M 0,2049 0 0 0,1138 -0,7030 : L A
12M -0,4830 0 1 12M 0,2811 0 -1 0,1664 -0,5904 100
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,5139 0 1 -0,4581 -0,1565 0,2022 Zona Euro 0,00 CURVA FORWARD
2y -0,4854 -1 2 -0,3867 -0,0696 0,2840 EUA 0,25 025
3y -0,4290 -1 4 -0,3120 0,0190 0,3610 Reino Unido 0,10 NN NS
4y -0,3608 2 5 -0,2280 0,1050 0,4334 Japao 0,10 MR-
5Y -0,2853 2 5 -0,1420 0,1880 0,4952 Canada 0,25 L0550 if/%
v -0,1228 3 6 0,0237 0,3350 0,6038 Suica 0,75
10Y 0,1042 -4 7 0,2392 0,5020 0,7101 China 5,75
15Y 0,3740 -4 6 0,4713 0,6430 0,7641 Brasil 2,75 075
20Y 0,4944 -4 6 0,5580 0,6665 0,7330 Austrélia 0,10
30Y 0,5090 5 6 0,5410 0,5980 0,6290 india 3,50 ~——EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 0,2102 0 -1 0,3465 1,4191 2,0920 175
2y 0,2792 0 3 0,5873 1,5900 2,2016 125
3y 0,4634 -1 7 0,8480 1,7570 2,2255
4y 0,6971 -1 11 1,0930 1,8780 2,2886 078
5Y 09127 =2 -15 1,2885 1,9635 2,3179 025 "
v 1,2657 2 -16 1,5720 2,1045 2,3290 o025 | 1v - - ov oy 2ov v
10Y 1,5820 3 17 1,7910 2,2004 2,3610 s j
15Y 1,8440 3 -16 1,9972 2,2185 2,3430
20Y 1,9509 3 -15 2,0450 2,2587 2,3060 —e—ER  —e—uUsD
30Y 1,9987 3 -14 2,0360 2,1873 2,2206
COMMODITIES  LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 064
BRENT 68,77 1,21 4,31 oT 2y 0,543 0,01 3,10 150 062
JETFUEL 565,92 6,90 49,93 oT 5Y -0,252 -0,02 5,00 ’ g,gg
DIESEL 545,67 6,67 4473 oT 10Y 0,439 0,03 2310 M 056
COBRE 9.809,00 -60,00 1.039,50 BUND 10Y 0,769 3,34 8,20 0.0 054
ZINCO 291650 825 104,25 SCHATZ2Y  -0,046 -0,69 180 o o
OURO 1.782,73 -10,18 53,86 T-NOTE10Y 2,341 -1,19 14,40 oso | ' 048
TRIGO 725150 7’50 115'00 T-NOTE 2Y 0'759 0’19 _3'70 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05
LICENGA C02 48,50 0,92 6,03 GILT 10Y 1,029 -4,49 0,90 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,2021  -0,19%  2,34% 1,2044 1,2068 1,2120 i
EUR/GBP 0,8677  0,08%  -1,82% 0,8691 0,8707 0,8738
EUR/IPY 131,26  0,49%  -0,94% 131,26 131,26 131,26
EUR/CHF 1,0974  017%  0,79% 1,0968 1,0061 1,0950 121
EUR/BRL 65389  0,40%  2,36% 6,6051 6,6851 6,8872
EUR/PLN 45590 -0,29%  0,73% 4,5654 4,5732 4,5928
1,20
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY DKK CAD AUD BRL NOK
EUR - 1,2021  0,8677 131,26 1,0074 10,1909 7,4359 1,4799 156155  6,5389 10,0363
usD 0,8312 - 0,7203 109,205 0,9118 8,4679 6,1807 1,2319 1,2977 54570  8,3280
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,515 -0,69 26,26 Titulo Variagdo % PSI 20 5.048,22 -1,61% 3,06%  5317,89  3.820,68
BCP 0,125 0,95 1,14 SONAE SGPS 1,83 CAC40 6.241,85  -1,01% 12,48%  6.355,87  4.194,58
CORT.AMORIM 10,100  -1,94  -12,93 GALP 1,26 ESTX50 PR 3.920,88  -1,96% 10,39%  4.040,88  2.708,07
cTT 3,795 2,19 61,49 MOTA ENGIL 1,14 XTRADAX  14.84875 -2,54% 824%  15.501,84 10.160,89
EDP 4,601 2,27 -10,76 NAVIGATOR 1,05 S&P 500 413635 -1,36% 10,11% 4.21878  2.766,64
EDP R 19,140  -534  -1596 NOS 0,75 IBEX 35 8.817,80  -0,85% 9,22%  9.002,40  6.329,50
GALP 9,936 1,26 13,50 PHAROL 1,17 NIKKEI 225  28.812,63 -0,83% 4,99%  30.714,52  19.448,93
IBERSOL 6,000 -0,33 11,11 CORT. AMORI! -1,94
J MARTINS 15,110  -0,15 9,30 cTT 2,19 ~
MOTAENGIL 1419 114 403 £oP 2,27 oo EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 2,880 1,05 15,29 EDPR 5,34
NOVABASE 4,050 -0,98 26,17 102%
NOS 2,970 0,75 3,92 PSI20 1005
PHAROL 0,102 1,17 -18,59
REN 2,485 0,40 5,07 5125 98%
SEMAPA 12,080 0,33 34,22 5075 o6
SONAE SGPS 0,808 1,83
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