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RENDA FIXA

INTERBANK OFFERED RATES

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o ./
M 3,8620 -1 3 M 5,4353 0 0 5,1968 1,4190 '
3M 3,8060 -1 11 3M 5,5872 0 3 5,1531 1,4075 500
6M 3,8020 1 7 6M 57218 1 6 5,0749 1,3850 425
12M 3,6280 -1 7 12M 6,0414 8 31 4,9169 1,4200 350 e e —
im 3m M 12mM
INTEREST RATE SWAPS —= EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
1y 3,6462 0 1 2,9202 2,5380 2,5559 Zona Euro 4,50 CURVA FORWARD
2y 3,2878 0 9 2,7805 2,5261 2,5838 EUA 5,50 400
3y 3,0770 1 11 2,7030 2,5360 2,6160 Reino Unido 5,25 375
4y 2,9460 1 12 2,6570 2,5550 2,6440 Japao 0,10 350
5Y 2,8637 2 13 2,6370 2,5786 2,6750 Canada 5,00 325
7Y 2,7885 2 13 2,6400 2,6290 2,7200 Suiga 0,75 3,00
10Y 2,7751 3 12 2,6813 2,6895 2,7460 China 575 275
15Y 2,7915 3 12 2,7140 2,6755 2,6535 Brasil 10,50 250 4
20Y 2,7170 3 12 2,6330 2,5640 2,5130 Australia 4,35
30Y 2,4955 4 11 2,4190 2,3470 2,2900 india 4,50 T EURIBOR3M  ——— EURIBOR 6M  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,1407 2 8 4,2910 3,9200 3,8880
2y 4,7345 2 9 4,1240 3,8800 3,8990 a7
3y 4,4945 2 10 4,0580 3,8820 3,9140 425
4y 4,3437 -1 11 4,0065 3,8890 3,9330 375
5Y 4,2518 -1 12 3,9850 3,8995 3,9490 325
7v 4,1615 0 12 3,9700 3,9270 3,9890 275
10Y 4,1149 0 13 3,9875 3,9740 4,0220 226 )
15Y 4,1143 0 14 4,0110 3,9790 3,9895 1y 2y 3y av sy 7v 107 15Y 20Y 30v
20Y 4,0780 1 14 3,9730 3,9080 3,8740 —=—ER  —=—UsD
30Y 3,8870 1 14 3,7870 3,6970 3,6290
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 83,53 -0,05 -5,00 oT 2y 2,930 0,03 12,10 010
JETFUEL 820,25 8,50 -63,00 OT 5Y 2,727 0,03 8,30 575 020
DIESEL 773,00 8,75 91,50 OT 10Y 3,141 0,04 10,20 500 030
COBRE 9.902,00 -12550 492,50 BUND 10Y 2,464 3,37 15,00 040
ZINCO 287341 58,02 226,16 SCHATZ2Y 3,244 1,51 1690 ] —— T ow
OURO 232930 20,45  -2348 T-NOTE10Y 4,865 -0,95 8,90 350 4 I 060
TRIGO 641,50 7’50 69,50 T-NOTE 2Y 5,081 »2,06 13'50 10/04 12/04 14/04 16/04 18/04 20/04 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05
LICENGA C02 73,50 1,81 9,43 GILT 10Y 4,259 0,50 12,10 UsD ——GBP ——EURRHS)
CAMBIAL
EEN FW6M ____FW 12M EURUSD
EUR/USD 1,0732  -0,10% -1,24% 1,0776 1,0824 1,0922 110
EUR/GBP 0,85995 0,10%  -0,39% 0,8629 0,8659 0,8721
EUR/JPY 167,32  -0,10%  -1,40% 167,30 167,29 167,26
EUR/CHF 0,9773  -0,12%  0,38% 0,9710 0,9651 0,9547
EUR/BRL 55551  -1,51% -2,10% 5,6290 5,7065 5,8547 109
EUR/PLN 4,2858  0,39%  -0,53% 4,3073 4,3314 4,3857
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0732  0,8600 167,32 0,9773 11,7111  7,4598 1,4747 1,63123 55551 11,7163
usD 0,9281 - 0,7994 155,58 0,9067 10,8546  6,9227 1,3692 15138  5,1603 10,8664
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,350 1,90 16,30 Titulo Variacio % PSI 6.833,23  1,59% 6,83%  6.83547  5.726,81
BCP 0,337 1,38 22,81 EDP R 4,59 CAC40 8.187,65 0,69% 8,54% 825359  6.773,82
CORT. AMORIM 9,940 1,95 8,75 EDP 2,13 ESTX50 PR  5.054,41  0,32% 11,79% 5.121,71  3.993,10
CTT 4,380 0,00 25,50 CORT. AMORI 1,95 XTRADAX  18.686,60 1,02% 11,55% 18.699,29 14.630,21
EDP 3,699 2,13 -18,79 ALTRI 1,90 S&P 500 5.204,19 0,33% 9,12%  5.264,85  4.098,92
EDP R 14,350 4,59 22,54 SEMAPA 1,78 IBEX 35 11.050,10 -092% 9,38% 11.228,30  8.879,30
GALP 19,865 0,25 48,91 NIKKEI 225 ~ 38.073,98 -0,34% 13,78% 41.087,75 29.028,71
GREENVOLT 8,315 0,12 1,65
J MARTINS 20,040 1,78 -13,02 r .
MOTA ENGIL 4,088 174 3.23 oo EVOLUGCAO MENSAL (BASE 100%)
NAVIGATOR 4,324 1,31 21,87 100
NOS 3,305 0,76 3,28 105%
REN 2,375 1,50 2,15 psi 103%
SEMAPA 16,020 1,78 19,55 101% —
SONAE SGPS 0,974 0,52 7,68 8800 9%
IBERSOL 7,040 1,15 5,39 o700 7% =
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