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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 o2 - "
M 3,2710 2 17 M 5,2011 1 10 4,5696 1,4050 "
3m 3,4590 2 18 3m 5,5133 0 18 4,7967 1,6000 450
6M 3,7330 2 16 6M 5,6446 2 29 5,0554 1,7400 375 /‘
12mM 3,9230 1 15 12M 5,7441 -4 54 5,2947 1,8550 300 4
TAXA DE REFERENCIA M —a—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8843 4 15 3,3520 2,7260 2,8260 Zona Euro 3,75 CURVA FORWARD
2y 3,6236 8 22 3,1365 2,7440 2,8547 EUA 5,25 425
3y 3,3945 9 22 3,0000 2,7720 2,8895 Reino Unido 4,50 400
4y 3,2335 8 18 2,9450 2,7990 2,9278 Japdo 0,10 375
5Y 3,1437 8 14 2,9223 2,8290 2,9650 Canada 4,75 350
7Y 3,0674 7 10 2,9220 2,8970 3,0160 Suica 0,75 325
10Y 3,0612 8 8 2,9740 2,9690 3,0342 China 5,75 300
15Y 3,0766 7 5 2,9950 2,9280 2,8937 Brasil 13,75 275 4
20Y 2,9703 7 6 2,8790 2,7810 2,7183 Austrélia 4,10
30Y 2,7030 5 7 2,6210 2,5285 2,4670 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 550 INTEREST RATE SWAPS
1y 5,4530 7 44 4,0761 3,3894 3,4789
2y 4,7892 12 54 3,7875 3,4018 3,4884 500
3y 4,3710 13 50 3,6584 3,4051 3,5123 450
4y 4,1380 13 46 3,5799 3,4257 3,5428 4,00
5Y 4,0040 13 42 3,5585 3,4468 3,5661 350
7Y 3,8670 12 34 3,5456 3,5159 3,6037 200
10Y 3,8039 12 28 3,5951 3,5728 3,6419 250
15Y 3,7820 10 21 3,6225 3,5840 3,5992 T ™ a o v ~ ov 15v 20v 307
20Y 3,7330 10 17 3,5850 3,5240 3,4887 —a—ER  —e—USD
30Y 3,5260 9 13 3,3951 3,2858 3,2394
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 77,50 1,21 2,41 oT 2Y 2,807 0,06 11,70 010
JETFUEL 736,74 -2,89 11,37 OoT 5Y 2,802 0,10 5,00 525 -0.20
DIESEL 700,74  -3,39 17,62 oT 10Y 3,162 0,10 040 45 030
COBRE 832500 400  -24250 BUND 10Y 2,239 6,86 13,60 o
ZINCO 232550 4350 -359,50 SCHATZ2Y 3,186 7,04 31,80 %% N 060
OURO 194955 -13,97  -67,24 T-NOTE10Y 4,354 6,29 31,30 3004 | 070
TRIGO 617’50 _10’25 _42’75 T-NOTE 2Y 4'688 6,51 70'40 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 04/06 06/06
LICENCA C02 83,89 2,22 -1,07 GILT 10Y 4,487 5,24 57,60 USD ——cEP —— EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0717  0,32%  -2,90% 1,0773 1,0822 1,0913 ™
EUR/GBP 0,8597  0,15%  1,46% 0,8629 0,8665 0,8752
EUR/JPY 149,42 -0,22%  -0,18% 149,41 149,39 149,36
EUR/CHF 09726  -0,22%  0,65% 0,9676 0,9627 0,9538 110
EUR/BRL 52496  0,03%  501% 5,3632 5,4615 5,6265
EUR/PLN 4,4858  -0,24%  1,67% 4,5282 4,5660 4,6387
1,09
EURGBP EURJPY
0,89 155
1,08
0,88 152
149
0,87 146 1,07
0,86 143
0,85 + 140 + 1,06
05/04 19/04 03/05 17/05 31/05 05/04 12/04 19/04 26/04 03/05 10/05 17/05 24/05 31/05 07/06 05/04 12/04 19/04 26/04 03/05 10/05 17/05 24/05 31/05 07/06
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0717  0,8597 149,42 0,9726 11,6590 7,4496 1,4300 1,60603 52496 11,8121
usD 0,9339 - 0,8024 139,695 0,9078 10,8728 6,9578 1,3354 1,4998 4,9211 11,0294
ACCIONISTA
TITULO COTACAQ %  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 3,980 -1,97 -5,39 Titulo Variac&o % PSI 5916,85 -0,28% 3,33%  6370,78 512886
BCP 0,210 -1,13 4331 MOTA ENGIL 4,79 CAC40 7202,79 -0,09% 11,26% 758126 562842
CORT. AMORIM 9,740 0,41 11,70 GALP 1,14 ESTX50 PR 4291,91  -0,08% 13,13% 4412,88 324957
CcTT 3,355 0,15 8,93 IBERSOL 1,14 XTRADAX 1596056 -0,20% 14,63% 1633194 1186284
EDP 4,611 -1,33 0,97 NAVIGATOR 1,07 S&P 500 4281,88 -0,04% 11,53% 432528 349158
EDP R 19,190 0,98 6,75 SEMAPA 0,75 IBEX 35 9359,80  0,53% 13,74%  9540,50 7 189,60
GALP 10,615 114 -15,82 SONAE SGPS -1,08 NIKKEI 225  31913,74 -1,82% 22,30% 32708,53 25520,23
GREENVOLT 6,295 2,02 -19,29 BCP 1,13
J MARTINS 24,020 0,00 19,03 EDP -1,33 ~
MOTA ENGIL 1,970 4,79 68,38 ALTRI -1,97 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,218 1,07 -6.83 GREENVOLT -2,02 111%
NOS 3,480 0,35 -4,53 108%
REN 2,540 0,20 0,79 Psi 105%
SEMAPA 13,460 0,75 8,90 1093
SONAE SGPS 0,917 -1,08 -1,93 6125
IBERSOL 7120 114 28,99 6025 o
5925 96%
93% +
5825 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 04/06 06/06
57250‘9/05 16/05 23/05 30/05 06/06 PSI20 ——— CAC40 Eurostoxx50 DAX S&P500 IBEX NIKKE!
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