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RENDA FIXA

INTERBANK OFFERED RATES 200 EURIBOR vs. USD LIBOR

| INTERBANKOFFEREDRATES |
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 200
M -0,5440 0 3 M 1,0230 1 33 1,0354 -0,6250 '
3m 8 3M 2 33 100

-0,3520 0 1,5529 1,2277 -0,5275
6M -0,0610 0 19 6M 2,0543 2 24 1,5038 -0,4000 0,00 I _/_/.,M/'
12mM 0,3600 0 25 12M 2,6840 0 13 1,8780 -0,7000 1,00
™M 3m M 12Mm
INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 0,4044 -1 24 1,4625 1,7064 1,9180 Zona Euro 0,00 CURVA FORWARD
2y 0,9300 0 10 1,5170 1,7590 1,9859 EUA 1,00
3y 1,1440 1 6 1,5800 1,8105 2,0410 Reino Unido 1,00 150
4y 1,2790 1 5 1,6370 1,8670 2,0983 Japdo 0,10 100
5Y 1,3835 1 8 1,6903 1,9250 2,1540 Canada 1,00 050
7Y 1,5470 3 13 1,8035 2,0360 2,2360 Suica 0,75 "
10Y 1,7530 4 18 1,9630 2,1460 2,2440 China 5,75 0,00
15Y 1,9300 5 24 2,0500 2,1020 2,0880 Brasil 12,75 050 i@« R O
20Y 1,8860 6 25 1,9555 1,9515 1,9050 Australia 0,35
30Y 1,6802 6 33 1,7190 1,6970 1,6550 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,5073 0 17 3,0403 2,7310 2,7940 2,75 ./l—.‘.—.———k/"/'—.\l
2y 2,7842 0 0 2,9170 2,7475 2,8250 225
3y 2,7908 1 6 2,8588 2,7610 2,8500
a4y 2,7797 1 5 2,8351 2,7460 2,8770 L7
5Y 2,7774 2 -3 2,7815 2,8060 2,9367 125
7Y 2,7991 3 1 2,8380 2,8290 2,9420 075
10Y 2,8513 4 7 2,8915 2,9625 2,9845 0zs |
15Y 2,9395 5 14 2,9235 2,9270 2,8845 ' v o a a v ~ ov 15v 20v 307
20Y 2,9393 5 17 2,8980 2,9197 2,8515 —a—ER  —e—USD
30Y 2,7975 6 19 2,7854 2,7196 2,6380
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 100
BRENT 117,09 3,06 12,48 oT 2Y 0,447 -0,02 12,20 150 W 080
JETFUEL 1.228,38 35,63 42,50 OoT 5Y 1,323 0,02 1500 100
DIESEL 117638 47,63 46,50 oT 10Y 2,099 0,00 2430 080
COBRE 9.376,00 -80,50 -396,00 BUND 10Y 0,510 4,19 16,40 ' 040
ZINCO 3.758,50 -43,25 -423,75 | SCHATZ 2Y 0,740 -0.47 170 0% %7/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 [ 020
OURO 1.846,05  -7,41 59,46  T-NOTE 10Y 3,554 1,67 -4,20 50 0,00
TRIGO 1.153,00 4,75 58,00  T-NOTE 2Y 2,860 2,14 -21,80
LICENGA C02 84,80 3,40 2,09 GILT 10Y 1,996 5,32 15,80 CUSD ——GBP ——EURGRHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0697  0,38%  0,22% 1,0752 1,0813 1,0948 112
EUR/GBP 0,85073  0,26%  -1,10% 0,8545 0,8584 0,8661
EUR/JPY 13595  -0,45%  0,15% 135,95 135,95 135,94 11
EUR/CHF 1,0300 -0,24%  -0,60% 1,0295 1,0283 1,0257
EUR/BRL 51308  047%  3,66% 5,2938 5,4510 5,7698 110
EUR/PLN 4,6027  -0,04%  2,46% 4,6852 4,7725 4,9439 109
EURGBP EURJPY 1,08
0,86 140 107
0.5 158 106
136
0,84 1,05
134
0,83 132 1,04
0,82 + 130 + 1,03
24/03 07/04 21/04 05/05 19/05 24/03 31/03 07/04 14/04 21/04 28/04 05/05 12/05 19/05 26/05 24103 31/03 07/04 14104 21/04 28104 05/05 12/05 19/05 26/05
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0697  0,8507 135,95 1,0300 10,5799 7,4399 1,3709 151521  5,1308 10,2539
usD 0,9333 - 0,7954 127,325 0,9607 9,8732 6,9440 1,2796 1,4133 4,7800  9,5601
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,020 3,79 44,16 Titulo Variagao % PSI 6.301,90  1,89% 13,15%  6.323,85  4.859,53
BCP 0,194 5,37 37,90 BCP 5,37 CAC40 6.424,00  199% -10,19%  7.384,86  5.756,38
CORT. AMORIM 10,320 0,78 -8,51 GREENVOLT 4,82 ESTX50 PR 3.747,04  1,90% -12,83% 4.41523  3.387,00
CTT 3,765 2,03 17,34 ALTRI 3,79 XTRADAX  14.251,62 1,74% -10,28% 16.290,19  12.438,85
EDP 4,780 0,08 -1,08 GALP 3,48 S&P 500 404547  167% -1513% 4.818,62  3.810,32
EDP R 23,350 1,65 6,62 SONAE SGPS 2,91 IBEX 35 8.897,20  156% 2,10%  9.310,80  7.287,70
GALP 12,030 348 41,20 NIKKEI 225  26.604,84 -0,27% -7,60%  30.795,78  24.681,74
J MARTINS 19,190 0,58 -4,53
MOTA ENGIL 1,416 057 10,97 X
NAVIGATOR 4110 113 2269 EVOLUCAO MENSAL (BASE 100%)
NOS 4,052 0,40 18,83 REN -0,33 107%
REN 2,995 -0,33 17,68 105%
SEMAPA 15,120 1,34 29,23 - 103%
SONAE SGPS 1,097 2,91 9,37 101%
GREENVOLT 7,390 4,82 16,38 6250 99%
6150 97%
6050
5950 95%
5850 93% +
5750 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05
56502‘7/04 04/05 11/05 18/05 25/05 PSI20 ——— CAC40 Eurostoxx50 ———DAX S&P500 — IBEX ~—— NIKKEI
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