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RENDA FIXA
INTERBANK OFFERED RATES 200 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 200 ././_/'
M -0,5420 1 2 M 0,9273 0 33 0,9780 -0,6250 '
3m -0,3480 2 12 3M 1,4780 3 42 1,2060 -0,5275 100
6M -0,0960 3 24 6M 2,0331 3 48 1,4976 -0,4250 0,00 I _’_A/f/'
12mM 0,3440 3 35 12M 2,7410 6 52 1,8773 -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 0,3905 1 38 1,5714 1,7040 1,8240 Zona Euro 0,00 CURVA FORWARD
2y 0,9720 1 25 1,6010 1,7380 1,8605 EUA 1,00
3y 1,1895 0 15 1,6350 1,7675 1,9210 Reino Unido 1,00 150
4y 1,3181 0 11 1,6672 1,7990 1,9710 Japdo 0,10 100
5Y 1,4052 -1 9 1,6980 1,8420 2,0050 Canada 1,00 050
7Y 1,5314 -3 7 1,7730 1,9310 2,0790 Suica 0,75 "
10Y 1,6955 -4 6 1,8862 2,0120 2,0595 China 5,75 0.00
15Y 1,8201 -5 5 1,9210 1,9225 1,8690 Brasil 12,75 050 i«#\( R O
20Y 1,7324 5 4 1,7845 1,7330 1,6480 Austrélia 0,35
30Y 1,4604 5 0 1,4860 1,4260 1,3530 india 4,00 EURIBOR 3M EURIBOR oM EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,5753 0 35 3,2142 2,8110 2,8352 275
2y 2,9165 3 7 3,0785 2,8102 2,8330 25
3y 2,9277 5 -4 2,9695 2,7795 2,8315
4y 2,9023 5 -8 2,9105 2,7930 2,8670 s
5Y 2,8826 5 -10 2,9030 2,8035 2,9108 125
7Y 2,8749 5 11 2,8525 2,8410 2,9580 075
10Y 2,8959 6 11 2,9457 2,9417 2,9865 0zs |
15Y 2,9576 6 5 2,9646 2,9421 2,9655 ' v o a a v ~ ov 15v 20v 307
20Y 2,9436 5 2 2,9026 2,8830 2,8145 —a—ER  —e—USD
30Y 2,7703 -4 3 2,6990 2,6520 2,5582
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 100
BRENT 110,59 1,48 3,96 oT 2Y 0,445 0,02 10,00 180 \_\/w/\/\ 0g0
JETFUEL 113259 -33,71  -105,11 OoT 5Y 1,374 0,02 21,60 100
DIESEL 1.062,59 -33,66  -104,61 oT 10Y 2,102 0,05 2240 080
COBRE 9.180,50 -131,00 -1.080,00 BUND 10Y 0,471 7,52 -1,50 : 040
ZINCO 3.631,50 -38,75 -794,00 | SCHATZ 2Y 0,794 211 11,50 000 %o/o‘t 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 [ 020
OURO 1.842,35 2574  -107,74 T-NOTE10Y 3,616 -4,55 -8,10 050 0,00
TRIGO 1.201,75 -29,00 92,75 = T-NOTE 2Y 3,041 -5,68 9,20
LICENGA C02 83,44 -1,20 3,24 GILT 10Y 1,898 1,00 -13,50 CUSD ——cBP ——EURGHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0525  0,02%  -2,57% 1,0578 1,0642 1,0782 112
EUR/GBP 0,84728 -0,07%  -2,09% 0,8510 0,8550 0,8626
EUR/JPY 134,46 0,97%  2,93% 134,46 134,46 134,45 11
EUR/CHF 1,0302  0,38%  -0,28% 1,0296 1,0282 1,0254
EUR/BRL 51878  0,26%  -2,91% 5,3544 5,5149 5,8337 110
EUR/PLN 4,6509 -0,16%  -0,15% 4,7329 4,8199 4,9793 100
EURGBP EURJPY 1,08
0,86 140 107
0,85 37 1,06
134
0,84 1,05
131
0,83 128 1,04
0,82 + 125 + 1,03
17/03 31/03 14/04 28/04 12/05 17/03 24/03 31/03 07/04 14/04 21/04 28/04 05/05 12/05 19/05 17/03 24/03 31/03 07/04 14/04 21/04 28/04 05/05 12/05 19/05
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0525  0,8473 134,46 1,0302 10,4802 7,4424 1,3556 1,49907  5,1878 10,2606
usD 0,9443 - 0,8005 127,365 0,9721 9,9230 7,0287 1,2818 1,4181 4,9367 9,7073
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,350 4,59 28,12 Titulo Variac&o % PSI 5.897,48  1,18% 589%  6.153,32  4.859,53
BCP 0,174 4,31 23,78 ALTRI 4,59 CAC40 6.257,64  -150% -12,52%  7.384,86  5.756,38
CORT.AMORIM 9,920 -0,60 -12,06 BCP 4,31 ESTX50 PR 3.633,30 -1,56% -15,47% 4.415,23  3.387,00
CcTT 3,625 -1,49 -20,42 EDPR 4,03 XTRADAX  13.85544 -1,09% -12,78% 16.290,19 12.438,85
EDP 4,655 2,26 -3,66 GREENVOLT 2,36 S&P 500 3.913,76  -0,24% -17,87% 4.818,62  3.858,87
EDPR 21,410 4,03 2,24 EDP 2,26 IBEX 35 8.393,20 -0,98% -368%  9.310,80  7.287,70
GALP 10,800 1,14 26,76 NOS 0,21 NIKKEI 225  26.402,84 -1,89% -8,30% 30.795,78 24.681,74
J MARTINS 18,180 0,11 9,55 NAVIGATOR 0,44
MOTA ENGIL 1,314 2,02 2,98 CORT. AMORI! -0,60 <
NAVIGATOR 4,042 0,44 20,66 GALP 1,14 EVOLUGAOC MENSAL (BASE 100%)
NOS 3,852 -0,21 12,96 CTT -1,49 101%
REN 2,870 0,35 12,77 9%
SEMAPA 14,240 0.85 21,71 - 9%
SONAE SGPS 1,012 0,40 0,90 95% =
GREENVOLT 6,950 2,36 9,45 6050 93%
5050 o1%
5850 83:
5750 ¢ 2‘0/04 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05
56502(‘1/04 27/04 04/05 11/05 18/05 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  —— IBEX ——— NIKKEI
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