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RENDA FIXA
sw,  FURIBORYS.USDLIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 200
M -0,5380 0 1 M 1,1197 0 32 1,0922 -0,6000 o
3M -0,3280 0 10 3M 1,6260 2 29 1,2991 -0,4600 :
6M -0,0080 1 19 6M 2,1093 0 20 1,5976 -0,3700 000 ] _’/_,,m-/'
12M 0,4860 4 26 12M 2,7754 4 15 2,0509 -0,7000 1,00
M 3M &M 12m
INTEREST RATE SWAPS s EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 0,5940 4 31 1,9510 1,9930 2,1040 Zona Euro 0,00 CURVA FORWARD
2y 1,2640 6 26 1,9660 2,0280 2,1450 EUA 1,00
3y 1,5010 7 23 1,8255 1,9450 2,1420 Reino Unido 1,00 2,00
ay 1,6220 6 22 1,8570 1,9890 2,2020 Japéo 0,10 150
5Y 1,7080 6 23 2,0120 2,1310 2,3060 Canada 1,50 100
7Y 1,8240 5 22 1,9740 2,1510 2,3280 Suica 0,75 050
10Y 1,9870 4 23 2,1970 2,3070 2,3740 China 5,75 000
15Y 2,1230 3 25 2,2440 2,2450 2,2070 Brasil 12,75 050 (J?Qe O R
20Y 2,0570 2 24 2,1280 2,0880 2,0290 Australia 0,35
30Y 1,8410 2 37 1,8330 1,7930 1,7425 india 4,50 ———EURIBOR3M  —— EURIBOR 6  —— EURIBOR 121
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,7114 2 13 3,3437 2,9090 2,9600 sl = . =
2y 3,0413 4 5 3,1947 2,9040 2,9775 250
3y 3,0442 4 -12 3,0895 2,9260 2,9930
4y 3,0208 5 12 3,0290 2,9370 3,0588 200
5Y 3,0031 5 -11 3,0350 2,9615 3,0938 150
7Y 3,0110 5 7 3,0215 3,0075 3,0850 100
10Y 3,0455 6 -1 3,0730 3,0967 3,1320 oo |
15Y 3,1065 5 7 3,1120 3,0705 3,0690 ’ 1v o o > w~ 7v v 1y 2ov | aov
20Y 3,0837 4 10 3,0550 3,0253 2,9898 —e—ER  —e—UsD
30Y 2,9046 3 13 2,8530 2,7860 2,7160
COMMODITIES  LAST Var.1D Var.1IM | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 100
BRENT 119,45 1,84 15,72 oT 2Y 0,817 0,04 36,00 2% M 00
JETFUEL 1.368,39 33,43 15,00 oT5Y 1,726 0,06 31,60 10 '
DIESEL 1.311,39 3343 51,50 oT 10Y 2,474 0,06 37,10 100 060
COBRE 9.520,00 52,00 -270,00 BUND 10Y 0,784 4,55 30,00 o050 0.0
ZINCO 3.877,50 -51,50 -247,75 SCHATZ2Y 1,369 4553 20,70 o000 020
OURO 1849,52 -19,06 -18,60 T-NOTE 10Y 3,758 3'40 0’70 050 45/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 { 0,00
TRIGO 1.046,25 -12,00 0,75  T-NOTE2Y 3228 1,97 -8,60
LICENCA C02 87,10 0,76 -1,09 GILT 10Y 2,228 0,00 12,60 UsD B EURRHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1IM | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,073  036%  1,65% 1,0786 1,0847 1,0976 o
EUR/GBP 0,8542  -0,26%  -1,51% 0,8581 0,8619 0,8692
EUR/JPY 139,59  -0,62%  -1,81% 139,59 139,59 139,58 111
EUR/CHF 1,0324  -0,31%  -0,27% 1,0320 1,0309 1,0284
EUR/BRL 51398  029%  1,53% 5,3043 5,4601 5,7686 10
EUR/PLN 45922 -028%  2,17% 4,6750 4,7625 4,9319 100
EURGBP EURJPY 1,08
0,86 140 1,07
0,85 138 1,06
136
0,84 1,05
134
083 132 1,04
0,82 + 130 + 1,03
01/04 15/04 29/04 13/05 27105 01/04 08/04 15/04 22/04 29/04 06/05 13/05 20/05 27/05 03/06 01/04 08/04 15/04 22/04 29/04 06/05 13/05 20/05 27/05 03/06
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0730  0,8542 139,59 1,0324 10,4714  7,4388 1,3480 1,4863 51398 10,1242
UsD 0,9326 - 0,7985 130,715 0,9623 9,7633 6,9375 1,2581 1,3835  4,7865 19,4381
ACCIONISTA
TITULO COTACAC % YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,180 0,98 48,00 Titulo Variagao % PSI 6.22233  0,53% 11,72%  6.344,23  4.859,53
BCP 0,190 1,14 35,13 GALP 3,32 CAC40 6.48530  -0,23% -9,33%  7.384,86  5.756,38
CORT. AMORIM 10,420 0,39 7,62 JMARTINS 1,18 ESTX50 PR 3.783,66  -0,30% -11,98% 4.41523  3.387,00
CTT 3,750 1,08 -17,67 crT 1,08 XTRADAX  14.460,09 -0,17% -8,97% 16.290,19 12.438,85
EDP 4,665 0,60 3,46 ALTRI 0,98 S&P 500 410168 -1,76% -13,91% 4.818,62  3.810,32
EDP R 22,800 0,09 411 NOS 0,71 IBEX 35 872480 -0,22% 0,13%  9.310,80  7.287,70
GALP 12,150 3,32 42,61 NIKKEI 225  27.76157  1,27% -3,58% 30.795,78 24.681,74
J MARTINS 18,940 1,18 5,77 GREENVOLT 0,28
MOTA ENGIL 1,306 -1,80 2,35 BCP -1,14 -
NAVIGATOR 4046  -132 2078 NAVIGATOR | -1,32 EVOLUGAG MENSAL (BASE 10056)
NOS 3,948 0,71 15,78 MOTA ENGIL -1,80 108%
REN 2,870 0.35 12,77 106%
SEMAPA 15,700 0,26 34,19 psI 104%
SONAE SGPS 1,112 0,18 10,87 102%
GREENVOLT 7,220 -0,28 13,70 6250 100%
6150 98%
6050
5950 96%
5850 94% -+
5750 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06
650 05/05 12/05 19/05 26/05 02/06 PsI20 ~———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKE|
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