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RENDA FIXA
wo,  FURIBORVS. USDLIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 200 ./././-
M -0,5470 0 5 M 1,0166 1 31 1,0134 -0,6250 '
3m -0,3510 1 6 3M 1,5310 1 32 1,2198 -0,5250 100
6M -0,0620 1 18 6M 2,0711 1 25 1,4922 -0,4300 0,00 I _’_,.,M/'
12mM 0,3590 -1 23 12M 2,6889 -3 8 1,8728 -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 0,4055 0 24 1,4435 1,6750 1,8510 Zona Euro 0,00 CURVA FORWARD
2y 0,9180 -3 8 1,4888 1,7270 1,9019 EUA 1,00
3y 1,1198 -1 1 1,5500 1,7695 1,9650 Reino Unido 1,00 150
4y 1,2566 -1 2 1,6050 1,8140 2,0200 Japdo 0,10 100
5Y 1,3590 -1 4 1,6538 1,8675 2,0717 Canada 1,00 050
7Y 1,5094 1 7 1,7545 1,9685 2,1470 Suica 0,75 "
10Y 1,7023 2 11 1,9010 2,0700 2,1510 China 5,75 0,00
15Y 1,8648 4 15 1,9750 2,0145 1,9915 Brasil 12,75 050 i@\( R O
20Y 1,8136 3 16 1,8730 1,8620 1,8080 Australia 0,35
30Y 1,5979 5 21 1,6287 1,6030 1,5540 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,5089 0 11 3,0166 2,7132 2,7580 275 e ——
2y 2,7820 -1 13 2,8947 2,7200 2,7795 225 —
3y 2,7817 2 -20 2,8354 2,7359 2,8198
4y 2,7647 -1 -19 2,8081 2,7370 2,8400 s
5Y 2,7578 -1 -16 2,8007 2,7490 2,8782 125
7Y 2,7703 0 -12 2,7950 2,7990 2,9010 075
10Y 2,8145 1 6 2,8480 2,8939 2,9678 0zs |
15Y 2,8912 2 2 2,8970 2,8805 2,9005 ' v o a a v ~ ov 15v 20v 307
20Y 2,8855 2 5 2,8320 2,8539 2,8294 —a—ER  —e—USD
30Y 2,7383 2 8 2,6480 2,5920 2,5240
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 100
BRENT 113,66 0,10 11,50 oT2Y 0,468 -0,02 10,30 150 M/\/\h/ 0g0
JETFUEL 1.192,75 10,87 5,66 OoT 5Y 1,340 -0,05 16,20 100
DIESEL 1.128,75 15,87 -1,34 OT 10Y 2,101 -0,03 2260 080
COBRE 9.484,00 -94,50 -656,50 BUND 10Y 0,469 0,24 7,70 ' 040
ZINCO 3.801,75 -0.75 -650,49 | SCHATZ 2Y 0,742 -3,28 -1,40 0% %s/o‘t 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05 [ 020
OURO 184533 -21,12  -5250 T-NOTE10Y 3,534 2,67 -10,90 o 0
TRIGO 1.129,50 -25,25 57,00  T-NOTE 2Y 2,891 -1,56 -27,00
LICENGA C02 81,50 0,18 -1,96 GILT 10Y 1,938 4,59 5,20 CUSD ——GBP ——EURGRHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0656  -0,60%  -0,84% 1,0712 1,0773 1,0909 112
EUR/GBP 0,85295  0,53%  -1,13% 0,8568 0,8605 0,8681
EUR/JPY 13534  0,85%  1,77% 135,34 135,34 135,33 11
EUR/CHF 1,0270  0,42%  0,08% 1,0266 1,0253 1,0227
EUR/BRL 51747  0,00%  0,99% 5,3389 5,4984 5,8218 110
EUR/PLN 46118  -0,32%  0,68% 4,6953 4,7824 4,9514 109
EURGBP EURJPY 1,08
0,86 140 107
0,85 138 1,06
136
0,84 1,05
134
0,83 132 1,04
0,82 + 130 + 1,03
23/03 06/04 20/04 04/05 18/05 23/03 30/03 06/04 13/04 20/04 27/04 04/05 11/05 18/05 25/05 23/03 30/03 06/04 13/04 20/04 27/04 04/05 11/05 18/05 25/05

FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0656  0,8530 135,34 1,0270 10,5369 7,4402 1,3692 1,50935 51747 10,2664
usD 0,9364 - 0,7971 127,355 0,9626 9,8731 6,9654 1,2834 1,4141  4,8308 9,6105
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,800 1,84 38,90 Titulo Variac&o % PSI 6.184,84  0,88% 11,05% 6.192,95  4.859,53
BCP 0,184 2,73 30,87 GREENVOLT 3,98 CAC40 6.298,64  0,73% -11,94% 7.384,86  5.756,38
CORT. AMORIM 10,240 0,99 9,22 GALP 2,74 ESTX50PR  3.677,10  0,81% -14,45% 4.41523  3.387,00
CcTT 3,690 014  -1899 BCP 2,73 XTRADAX  14.007,93 0,63% -11,82% 16.290,19 12.438,85
EDP 4,776 0,63 -1,16 ALTRI 1,84 S&P 500 3.949,95  0,23% -17,12% 4.818,62  3.810,32
EDP R 22,970 -0,13 4,89 NOS 1,36 IBEX 35 8.764,20  154% 058%  9.310,80  7.287,70
GALP 11,625 2,74 36,44 NIKKEI 225  26.677,80 -0,26% -7,34%  30.795,78  24.681,74
J MARTINS 19,080 0,69 -5,07 EDPR 0,13
MOTA ENGIL 1,408 1,29 10,34 cTT 0,14 N
NAVIGATOR 4,064 207 2131 REN 0,83 EVOLUGAOC MENSAL (BASE 100%)
NOS 4,036 1,36 18,36 NAVIGATOR 2,07 105%
REN 3,005 0,83 18,07 103%
SEMAPA 14,920 0,13 27,52 psI Lo S
SONAE SGPS 1,066 1,04 6,28 oo
GREENVOLT 7,050 3,98 11,02 6150
6050 97%
5950 95%
5850 9 |
5750 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05
56502‘6/04 03/05 10/05 17/05 24/05 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  ——IBEX  ——— NIKKEI
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