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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

3,00

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 200 ././_/'
M -0,5440 2 -1 M 0,8541 1 33 0,9410 -0,6250 '
3m -0,4060 1 3 3M 1,4219 2 40 1,1219 -0,5225 100
6M -0,2110 0 11 6M 1,9627 3 41 1,3713 -0,4100 0,00 I __’.,,,.//'
12mM 0,2300 0 23 12M 2,6167 3 34 1,7432 -0,7000 100
™M 3m M 12Mm
INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 0,1986 5 19 1,3510 1,6705 1,8448 Zona Euro 0,00 CURVA FORWARD
2y 0,7690 11 5 1,4310 1,7200 1,8861 EUA 1,00
3y 1,0129 -14 -1 1,5080 1,7620 1,9470 Reino Unido 1,00 150
4y 1,1730 -14 1 1,5720 1,7998 2,0020 Japdo 0,10 100
5Y 1,2923 -13 5 1,6255 1,8480 2,0473 Canada 1,00 050
7Y 1,4564 -14 11 1,7250 1,9500 2,1210 Suica 0,75 "
10Y 1,6550 -14 16 1,8715 2,0365 2,1017 China 5,75 0.00
15Y 1,8090 -12 21 1,9236 1,9490 1,8875 Brasil 12,75 L0550 J‘Q&/&* N O
20Y 1,7211 12 19 1,7802 1,7470 1,6655 Austrélia 0,35
30Y 1,4450 -9 14 1,4740 1,4250 1,3470 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 2,4693 -3 39 3,1958 2,8360 2,8680
2y 2,8555 7 19 3,0851 2,8225 2,9237 250
3y 2,8983 -8 14 3,0060 2,8586 2,9075 200
4y 2,8854 -8 13 2,9580 2,8620 2,9413 150
5Y 2,8767 -8 13 2,9390 2,8760 2,9670 100
v 2,8893 -8 13 2,9450 2,9110 3,0084 050
10Y 2,9180 -8 15 2,9650 2,9766 3,0050 000 |
15Y 2,9714 6 17 2,9981 2,9650 2,9756 ' v o a a v ~ ov 15v 20v 307
20Y 2,9489 5 17 2,9430 2,8981 2,8110 —a—ER  —e—USD
30Y 2,7480 -4 12 2,7190 2,6404 2,5722
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 100
BRENT 107,87 0,36 3,65 oT 2Y 0,260 -0,11 14,00 180 M 0g0
JETFUEL 1.220,40 20,84 161,86 OoT 5Y 1,193 0,15 3250 100
DIESEL 1.099,40 16,84 96,86 oT 10Y 1,947 -0,13 2940 080
COBRE 9.281,50 111,50 -860,50 BUND 10Y 0,386 -16,25 3,10 : 040
ZINCO 3.684,26 75,75 -622,74 | SCHATZ 2Y 0,637 -10,30 -5,40 o #3/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 [ 020
OURO 1.834,86 -17,54 -131,90 T-NOTE10Y 3,634 -4,56 8,70 0
TRIGO 1.122,00 9,00 9,50  T-NOTE 2Y 3,041 -5,29 6,80
LICENGA C02 88,23 -0,60 9,22 GILT 10Y 1,723 -17,99 -13,20 CUSD ——cBP ——EURGHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0408  -1,37%  -4,17% 1,0460 1,0525 1,0674 112
EUR/GBP 0,85293  0,12%  -2,15% 0,8566 0,8607 0,8689
EUR/JPY 133,85  2,41%  1,82% 133,85 133,85 133,85 111
EUR/CHF 1,0392  057%  -2,79% 1,0388 1,0376 1,0356
EUR/BRL 53319  1,32%  -5,08% 5,5080 5,6792 6,0220 110
EUR/PLN 46639  0,27%  -0,48% 4,7466 4,8377 5,0091
1,09
EURGBP EURJPY
1,08
0,86 140
0,85 137 1,07
0,84 1 1,06
131
0,83 128 1,05
0,82 + 125 + 1,04
10/03 24/03 07/04 21/04 05/05 10/03 17/03 24/03 31/03 07/04 14/04 21/04 28/04 05/05 12/05 10/03 17/03 24/03 31/03 07/04 14/04 21/04 28104 05/05 12/05
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0408  0,8529 133,85 1,0392 10,5281 7,4410 1,3554 151537  5,3319 10,2580
usD 0,9603 - 0,8178 128,115 0,9986 10,0976 7,1448 1,3021 1,4543 51206 9,8424
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,575 2,30 17,20 Titulo Variac&o % PSI 5.657,20 -2,29% 1,58%  6.153,32  4.859,53
BCP 0,148 -1,20 4,90 NOS 0,74 CAC40 6.210,02  -0,95% -13,18%  7.384,86  5.756,38
CORT. AMORIM 9,840 3,34 12,77 ESTX50 PR 3.618,78  -0,80% -15,81% 4.415,23  3.387,00
cTT 3,660 1,21 -19,65 XTRADAX  13.75250 -0,55% -13,42% 16.290,19 12.438,85
EDP 4,354 -3,46 9,89 S&P 500 3.926,01 -0,19% -17,59% 4.818,62  3.877,04
EDPR 20,160 -3,68 7,95 IBEX 35 8.206,30  -1,28% -582%  9.310,80  7.287,70
GALP 10,505 -1,50 23,30 ALTRI -2,30 NIKKEI 225  25.748,72 -1,77% -10,57% 30.795,78 24.681,74
J MARTINS 19,250 2,04 -4,23 CORT.AMORIl | -3,34
MOTA ENGIL 1,258 0,94 -1,41 EDP -3,46 X
NAVIGATOR 3,848 1,74 14,87 EDPR -3,68 Lo EVOLUGAOC MENSAL (BASE 100%)
NOS 3,822 0,74 12,08 SONAE SGPS -5,83 1029
REN 2,870 1,37 12,77 100% 7
SEMAPA 13,120 -0,61 12,14 - 8%
SONAE SGPS 0,970 5,83 -3,29 o150 6%
GREENVOLT 6,430 -1,68 1,26 w00 4%
5950 92%
5850 90%
88%
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PSI20  ——— CAC40

20/04 27/04 04/05 11/05 Eurostoxx50  ———DAX S&P500  ——IBEX ——— NIKKEI
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