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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 _/F/af/'
M 3,2900 3 13 M 5,2224 4 12 4,5916 1,5100 '
3m 3,4690 2 20 3m 5,5397 3 20 4,8038 1,7200 450
6M 3,7620 1 15 6M 5,6566 1 30 5,0715 1,8700 375 /
12M 3,9280 -1 12 12M 5,7880 4 59 5,3404 2,0050 300 4
TAXA DE REFERENCIA M —a—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8777 0 13 3,2914 2,6630 2,7250 Zona Euro 3,75 CURVA FORWARD
2y 3,5885 0 16 3,0740 2,6680 2,7520 EUA 525 425
3y 3,3502 0 16 2,9410 2,6870 2,7880 Reino Unido 4,50 400
4y 3,1855 0 11 2,8770 2,7090 2,8240 Japao 0,10 375
5Y 3,0895 -1 7 2,8480 2,7370 2,8590 Canada 475 350
v 2,9995 2 2 2,8400 2,8000 2,9220 Suica 0,75 325
10Y 2,9810 -4 3 2,8862 2,8810 2,9430 China 575 300
15Y 2,9980 -4 5 2,9130 2,8410 2,8050 Brasil 13,75 275 4
20Y 2,8910 -4 5 2,7980 2,6973 2,6330 Austrélia 4,10
30Y 2,6231 -4 -4 2,5390 2,4447 2,3830 india 4,50 EURIBOR 3M EURIBOR oM EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 550 INTEREST RATE SWAPS
1y 5,4520 3 42 4,0988 3,3582 3,4436
2y 4,7921 7 54 3,7764 3,3670 3,4575 500
3y 4,3664 7 50 3,6072 3,3925 3,5047 450
4y 4,1222 7 45 3,5509 3,4120 3,5091 4,00
5Y 3,9865 6 40 3,5504 3,4240 3,5284 350
7Y 3,8437 4 32 3,5433 3,4810 3,5737 200
10Y 3,7758 3 25 3,5684 3,5480 3,6436 250
15Y 3,7530 2 17 3,5986 3,5551 3,6020 T ™ a o v ~ ov 15v 20v 307
20Y 3,7021 1 14 3,5603 3,4970 3,4943 —e—ER —eUsD
30Y 3,4980 0 9 3,3675 3,2927 3,2348
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 76,33 0,37 0,94 oT 2Y 2,798 0,00 13,30 010
JETFUEL 743,47 -6,01 2,43 OoT 5Y 2,785 -0,01 7,80 525 -0.20
DIESEL 705,15 -7,56 7,11 oT 10Y 3,001 -0,04 -3,00 450 030
COBRE 8372,00 54,00 -23400 BUND 10Y 2,168 4,13 10,50 o
ZINCO 241125 7,15  -273,75 SCHATZ2Y 3,161 0,25 3310 %% N 060
OURO 1962,02  -344 72,54 T-NOTE 10Y 4,343 4,67 38,70 3004 [ 070
TRIGO 624’50 _1’75 _19’00 T-NOTE 2Y 4'717 8,75 85,50 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 08/06
LICENCA C02 86,70 2,71 0,07 GILT 10Y 4,475 -2,56 53,90 USD ——cEP —— EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,078 0,40%  -1,63% 1,0835 1,0884 1,0077 i
EUR/GBP 0,85795  0,37%  1,39% 0,8610 0,8647 0,8735
EUR/IPY 150,24  -0,17%  -151% 150,23 150,21 150,18
EUR/CHF 0,9702  -0,08%  0,61% 0,9657 0,9611 0,9528 110
EUR/BRL 52514  0,38%  4,06% 5,3646 5,4626 5,6241
EUR/PLN 44353  0,85%  2,66% 4,4769 4,5137 4,5845
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
07/04 21/04 05/05 19/05 02/06 07/04 14/04 21/04 28/04 05/05 12/05 19/05 26/05 02/06 09/06 07/04 14/04 21/04 28/04 05/05 12/05 19/05 26/05 02/06 09/06
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0780  0,8580 150,24 0,9702 11,6341 7,4521 1,4341 159466 52514 11,5626
usD 0,9297 - 0,7949 139,375 0,9022 10,8312 6,9280 1,3317 1,4832 4,8762 10,7480
ACCIONISTA
TITULO COTACAQ %  YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,114 1,23 2,20 Titulo Variagao % PSI 5966,71  0,22% 4,20% 634957  5128,86
BCP 0,211 0,00 44,19 GREENVOLT 1,93 CAC40 721314  0,12% 11,42% 758126 562842
CORT. AMORIM 9,860 0,51 13,07 EDPR 1,54 ESTX50 PR 4289,79  -0,18% 13,08% 441288 324957
CcTT 3,340 0,15 8,44 ALTRI 1,23 XTRADAX  15949,84 -0,25% 14,55% 1633194 1186284
EDP 4,645 0,19 0,24 CORT. AMORI! 0,51 S&P 500 430269 0,20% 12,06% 432528 349158
EDPR 19,495 1,54 5,27 SEMAPA 0,45 IBEX 35 9309,70  -0,31% 13,13%  9540,50 7 189,60
GALP 10,690 0,28 -15,23 NIKKEI 225 3226517 197% 2365% 3270853 25520,23
GREENVOLT 6,350 1,93 -18,59 cTT 0,15
J MARTINS 24,160 -0.74 19,72 NAVIGATOR -0,18 <
MOTA ENGIL 2,105 -1,86 79,91 JMARTINS 0,74 L2 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,238 0,18 6,25 MOTA ENGIL -1,86
NOS 3,472 0,40 -4,75 109%
REN 2,545 0,20 0,99 psI 106%
SEMAPA 13,500 0,45 9,22 o125 103%
SONAE SGPS 0,926 0,05 -1,02
IBERSOL 7240 028 3116 6025 1o
5925 9%
94% +
5825 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 08/06
578 1‘1/05 18/05 25/05 01/06 08/06 PSI20 ——— CAC40 Eurostoxx50 DAX S&P500 IBEX NIKKE!
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