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RENDA FIXA
INTERBANK OFFERED RATES 600 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF O
M 3,2540 3 16 M 5,1906 0 9 4,5605 1,3200 '
3M 3,4760 -2 20 3M 5,5091 1 17 4,7920 1,6000 450

6M 3,7150 -2 14 6M 5,6633 4 31 5,0569 1,7200 375 /
12m 3,9140 3 14 12M 5,7796 12 58 5,3104 1,8550

3,00 +

INTEREST RATE SWAPS TAXA DE REFERENCIA IM —s—EURBOR —#—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
11

1y 3,8465 -3 3,2370 2,6585 2,7580 Zona Euro 3,75 CURVA FORWARD
2y 3,5482 -4 14 3,0220 2,6783 2,7856 EUA 5,25 425
3y 3,3080 5 13 2,9045 2,7020 2,8180 Reino Unido 4,50 400
4y 3,1510 5 10 2,8560 2,7300 2,8550 Japao 0,10 375
5Y 3,0650 -4 6 2,8370 2,7600 2,8939 Canada 4,50 350
7v 2,9900 -4 3 2,8410 2,8270 2,9510 Suica 0,75 325
10Y 2,9855 2 0 2,8965 2,9053 2,9720 China 575 300
15Y 3,0075 -2 -2 2,9270 2,8700 2,8381 Brasil 13,75 275 +
20Y 2,9073 2 0 2,8180 2,7292 2,6700 Austrélia 4,10
30Y 2,6500 0 2 2,5690 2,4838 2,4233 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 50 INTEREST RATE SWAPS
1Y 5,3941 2 38 3,9450 3,3215 3,4252
2y 4,6948 6 45 3,6787 3,3363 3,4375 500
3y 42777 5 41 3,5614 3,3617 3,4786 450
ay 4,0486 4 37 35121 3,3860 3,4922 400
5Y 3,9205 4 33 3,5054 3,4074 3,5187 350
7v 3,7918 3 27 3,4909 3,4598 3,5624 300
10Y 3,7330 1 21 3,5317 3,5350 3,6031 250 ]
15Y 3,7250 0 15 3,5680 3,5410 3,5715 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6807 0 12 3,5348 3,4910 3,4554 ——ER —e—usD
30Y 3,4819 -1 8 3,3537 3,2667 32114
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 76,38 -0,33 1,29 oT2Y 2,751 -0,01 5,10 010
JETFUEL 739,62 1,98 14,26 OT 5Y 2,702 -0,02 220 % 0.20
DIESEL 704,12 248 21,01 oT 10Y 3,056 -0,01 850 s 030
COBRE 832850 98,00 -246,50 BUND 10Y 2,152 -1,40 8,40 V\/\u e
ZINCO 2.282,00 -20,00 -403,00 SCHATZ2Y 3,095 -3,27 2670 37 060
OURO 196380 1,94  -52,99 T-NOTE10Y 4,294 1,61 31,60 300 + Iy
TRIGO 625,75 1’75 _34’50 T-NOTE 2Y 4,613 4,67 72,70 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05 26/05 28/05 30/05 01/06 03/06 05/06
LICENCA C02 81,67 -0,81 329  GILT10Y 4,425 -1,91 51,40 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M _ FW 12V EURUSD
EUR/USD 1,0683  -0,07%  -3,21% 1,0738 1,0788 1,0878 i
EUR/GBP 0,86103  0,26%  1,31% 0,8642 0,8678 0,8767
EUR/IIPY 149,09  0,58%  0,04% 149,08 149,06 149,03
EUR/CHF 0,9708  0,00%  0,83% 0,9660 0,9611 0,9523 110
EUR/BRL 52535  058%  4,94% 5,3668 5,4665 5,6357
EUR/PLN 44773  -004%  1,86% 4,5213 4,5604 4,6348
EURGBP EURIPY 109
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0683  0,8610 149,09 0,9708 11,6621  7,4491 1,4338 1,60249 52535 11,8469
usD 0,9355 - 0,806 139,775 0,9087 10,9121  6,9689 1,3412 15012 4,9197 11,0884
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,060 0,35 -3,49 Titulo Variacio % PSI 593375 0,76% 3,63%  6.370,78  5.128,86
BCP 0,212 1,73 44,95 NAVIGATOR 2,31 CAC40 7.209,00 0,11% 11,36% 758126  5.628,42
CORT. AMORIM 9,780 0,72 12,16 BCP 1,73 ESTX50 PR 4.29522  0,05% 13,22% 4.412,88  3.249,57
cTT 3,350 -0,30 8,77 EDP R 1,44 XTRADAX  15.992,44 0,18% 14,86% 16.331,94 11.862,84
EDP 4,673 0,80 0,37 SEMAPA 1,21 S&P 500 427841  0,11% 11,43% 4.32528  3.491,58
EDP R 19,380 1,44 -5,83 J MARTINS 1,09 IBEX 35 9.304,80 0,17% 13,07% 954050  7.189,60
GALP 10,495  -0,10  -16,77 NIKKEI 225  32.506,78  0,90% 24,57% 32.534,47 25.520,23
GREENVOLT 6,425 0,78 -17.,63 GALP -0,10
J MARTINS 24,020 1,09 19,03 cTT -0,30 .
MOTA ENGIL 1,880 021 60,68 NOS -0,40 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,184 2,31 -7,82 SONAE SGPS -0,96 1110
NOS 3,468 -0,40 -4,86 108%
REN 2,545 0,39 0,99 psI Lo
SEMAPA 13,360 1,21 8,09
SONAE SGPS 0927  -0,96 -0,86 6125 102%
IBERSOL 7,040 0,86 27,54 6025 9%
5925 96%
93% -+
5825 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05 26/05 28/05 30/05 01/06 03/06 05/06
57250‘8/05 15/05 22/05 29/05 05/06 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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