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RENDA FIXA

INTERBANK OFFERED RATES

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

EURIBOR vs. USD LIBOR
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors ./
1M 3,7850 -2 5 M 5,4351 0 0 5,2104 1,4500 '
3M 3,8230 0 7 3M 5,5883 0 0 5,1125 1,4288 500
6M 3,7840 0 -6 6M 5,7161 0 -2 5,0331 1,3600 425
12M 3,6800 1 5 12M 6,0414 8 31 4,8814 1,4150 B e . —_
im 3m M 12mM
INTEREST RATE SWAPS —= EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,6490 -1 -1 2,9513 2,5360 2,5440 Zona Euro 4,50 CURVA FORWARD
2y 3,3032 2 1 2,8020 2,5230 2,5700 EUA 5,50 400
3y 3,0012 -3 1 2,7130 2,5310 2,6010 Reino Unido 5,25 375
Y 2,9580 -3 0 2,6660 2,5470 2,6290 Japao 0,10 350
5Y 2,8729 -3 0 2,6430 2,5680 2,6560 Canada 5,00 325
7v 2,7917 -3 -1 2,6400 2,6150 2,7050 Suica 0,75 300
10Y 2,7713 -3 -2 2,6751 2,6780 2,7330 China 575 275
15Y 2,7860 -3 2 2,7075 2,6658 2,6444 Brasil 10,50 250 +
20Y 2,7140 -3 -1 2,6297 2,5585 2,5100 Austrélia 4,35
30Y 2,4980 -3 0 2,4230 2,3480 2,2925 india 4,50 ~—EURIBOR3M ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,1474 -2 -6 4,2610 3,8140 3,8090
2y 4,7223 3 -15 4,0620 3,7790 3,8180 a7
3y 4,4559 -4 -19 3,9820 3,7880 3,8330 425
ay 4,2894 -4 21 3,9255 3,7980 3,8480 375
5Y 4,1895 -4 21 3,9040 3,8100 3,8640 325
7v 4,0922 -4 -20 3,8890 3,8370 3,9050 -
10Y 4,0417 -4 -19 3,9050 3,8870 3,9410 225 |
15Y 4,0390 -4 -17 3,9310 3,8980 3,9150 1y 2y 3y av sy 7v 107 15Y 20Y 30v
20Y 4,0046 -4 -15 3,8970 3,8320 3,8030 —a—ER  —=—uUsD
30Y 3,8159 -3 -13 3,7130 3,6250 3,5620
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 82,70 -1,01 -3,81 oT 2y 2,996 0,03 6,40 010
JETFUEL 827,75 4,25 -8,00 OT 5Y 2,762 0,00 2,00 575 020
DIESEL 77850 2,00  -12,25 oT 10Y 3,137 -0,01 2,90 500 030
COBRE 10.958,50 221,00 1.013,00 BUND 10Y 2,480 -3,09 1,50 040
ZINCO 3.086,32 72,91 237,09 SCHATZ2Y 3,284 2,02 680 | — >~ s
OURO 242224  -3,07 30,31 T-NOTE10Y 4,823 -1,88 16,30 350 + I 060
TRIGO 691,50 2’75 124,75 T-NOTE 2Y 5,096 »l,65 _9'20 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05
LICENCA C02 75,99 1,77 7,18 GILT 10Y 4,260 -4,02 -13,70 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M _ FW 12M EURUSD
EUR/USD 1,0864  0,03%  2,18% 1,0909 1,0958 1,1055 110
EUR/GBP 0,8544  0,13%  1,04% 0,8574 0,8605 0,8667
EUR/IIPY 169,86 -0,36%  -3,15% 169,84 169,83 169,80
EUR/CHF 09890 -0,04%  -1,75% 0,9827 0,9767 0,9663
EUR/BRL 55472  -0,10%  -0,78% 5,6205 5,6956 5,8543 109
EUR/PLN 42525  0,02%  1,52% 4,2746 4,3000 4,3549
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0864  0,8544 169,86 0,9890 11,6138  7,4614 1,4812 162822 55472 11,5864
usD 0,9208 - 0,7859 155,895 0,9092 10,6913  6,8705 1,3640 1,4990 51085 10,6618
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,250 -4,89 14,13 Titulo Variaco % PSI 6.90551  0,04% 7,96%  6.99353  5.726,81
BCP 0,356 0,20 2985 GALP 3,75 CAC40 8.141,46 -0,67% 7,93%  8259,19  6.773,82
CORT. AMORIM 9,460 0,00 3,50 REN 0,60 ESTX50 PR 5.046,99 -0,54% 11,62% 5.121,71  3.993,10
cTT 4,240 024 2149 IBERSOL 0,27 XTRADAX  18.726,76 -022% 11,79% 18.892,92 14.630,21
EDP 3,739 1,76 -17,91 SONAE SGPS 0,22 S&P 500 5312,80 0,09% 11,38% 5.32549  4.103,78
EDP R 14510  -136  -2167 NAVIGATOR 0,19 IBEX 35 11.33490 -0,04% 12,20% 11.385,70  8.879,30
GALP 19,920 3,75 49,33 SEMAPA -0,49 NIKKEI 225  38.946,93 -0,31% 16,38% 41.087,75 30.487,67
GREENVOLT 8,300 -0,06 1,47 MOTA ENGIL -1,11
J MARTINS 20,820 0,10 -9,64 EDP R -1,36 <
MOTAENGIL 3934  -111  -0.66 EDP 176 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,122 0,19 16,18 ALTRI -4,89 106%
NOS 3,410 0,44 6,56 e .
REN 2495 060 731 psi - ) S—
SEMAPA 16220  -049 21,04 wors o
SONAE SGPS 0,928 0,22 2,60 6875
IBERSOL 7,480 0,27 11,98 6775 100% —
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