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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors ./
1M 3,8050 1 -1 M 5,4366 0 1 5,2066 1,4500 '
3M 3,8010 2 -8 3M 5,5925 0 1 5,1893 1,4499 500
6M 3,7830 0 -6 6M 5,7222 0 0 5,1444 1,4000 425
12M 3,7020 3 -2 12M 6,0414 8 31 5,0183 1,4450 aso )T &&=
im 3m M 12mM
INTEREST RATE SWAPS —= EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
1y 3,6927 2 3 3,0910 2,6097 2,6014 Zona Euro 4,50 CURVA FORWARD
2y 3,3967 5 10 2,9285 2,5891 2,6200 EUA 5,50 400
3y 3,1895 6 10 2,8220 2,5950 2,6480 Reino Unido 5,25 ars
Y 3,0495 5 9 2,7600 2,6025 2,6720 Japao 0,10
5Y 2,9581 5 7 2,7323 2,6210 2,6955 Canadé 5,00 350
7v 2,8679 4 5 2,7140 2,6650 2,7400 Suica 0,75 325
10Y 2,8354 4 3 2,7377 2,7175 2,7590 China 575 3,00
15Y 2,8349 3 1 2,7550 2,6950 2,6650 Brasil 10,50 275 4
20Y 2,7525 2 1 2,6680 2,5810 2,5244 Austrélia 4,35
30Y 2,5249 1 0 2,4480 2,3600 2,3010 india 4,50 ~—EURIBOR3M ——— EURIBOR 6 —— EURIBOR 12M
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,2067 4 2 4,4190 3,8920 3,8660 500
2y 4,8320 6 0 4,2010 3,8550 3,8730 50
3y 4,5691 7 5 4,1010 3,8590 3,8860
ay 4,3966 7 7 4,0340 3,8640 3,8985 400
5Y 4,2889 7 -9 4,0030 3,8730 3,9140 350
7v 4,1818 6 -10 3,9760 3,8950 3,9525 300
10Y 4,1199 6 -11 3,9805 3,9380 3,9790 2o ]
15Y 4,1020 6 -11 3,9910 3,9380 3,9450 1y 2y 3y av sy 7v 107 15Y 20Y 30v
20Y 4,0585 5 -11 3,9480 3,8660 3,8300 —a—ER  —=—uUsD
30Y 3,8606 5 -10 3,7550 3,6550 3,5880
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 81,62 -0,28 5,77 oT 2y 3,095 0,08 20,50 010
JETFUEL 808,25  -1325  -2525 oT 5Y 2,862 0,07 16,00 *7 020
DIESEL 75850  -12,75  -32,75 OT 10Y 3,213 0,05 820 500 030
COBRE 10.396,00 -440,00 589,50 BUND 10Y 2,578 7,00 12,00 040
ZINCO 3.029,60 -80,04 202,43 SCHATZ2Y 3,396 7,59 2050 @ 4% e L)
OURO 234861 -30,24 26,59 T-NOTE10Y 4,897 4,73 6,80 3504 I 060
TRIGO 691,75 _1’25 89,00 T-NOTE 2Y 5’211 6,18 6,20 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 22/05
LICENCA C02 76,06 -0,15 10,39 GILT 10Y 4,406 3,17 0,90 UsD ——GBP ——EURRHS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0854  0,22%  1,69% 1,0899 1,0048 1,1045 110
EUR/GBP 0,85175 -0,01%  1,03% 0,8549 0,8583 0,8651
EUR/IIPY 169,9  -0,21%  -2,75% 169,88 169,87 169,84
EUR/CHF 0,9898  0,13%  -1,39% 0,9835 0,9776 0,9671
EUR/BRL 55782  -0,06% -1,64% 5,6535 5,7313 5,8887 109
EUR/PLN 42611  0,15%  1,13% 4,2834 4,3085 4,3647
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0854 0,8518 169,90 0,9898 11,6147  7,4615 1,4828 163284 55782 11,5383
usD 0,9238 - 0,7867 156,97 0,9137 10,7306  6,8935 1,3697 15092 51519 10,6543
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,400 1,79 17,39 Titulo Variaco % PSI 6.92465 -0,37% 8,26%  6.99353  5.726,81
BCP 0,362 1,74 32,00 SONAE SGPS 2,77 CAC40 810233 0,13% 7.41% 825919  6.773,82
CORT. AMORIM 9,570 0,10 4,70 ALTRI 1,79 ESTX50 PR  5.037,60 025% 11,42% 5.121,71  3.993,10
CTT 4,350 -1,14 24,64 BCP 1,74 XTRADAX  18.691,32 0,06% 11,58% 18.892,92 14.630,21
EDP 3,739 1,73 -17,91 SEMAPA 0,74 S&P 500 5316,69 0,18% 11,46% 5.341,88  4.103,78
EDP R 14,710  -245  -20,59 CORT. AMORI 0,10 IBEX 35 11.311,10 -0,16% 11,97% 11.385,70  8.879,30
GALP 19,830  -0,25 48,65 IBERSOL -1,07 NIKKEI 225  39.103,22 1,26% 16,85% 41.087,75 30.487,67
GREENVOLT 8,300 0,00 1,47 cTT 1,14
J MARTINS 20,440  -0,97  -11,28 REN -1,41 5 .
MOTAENGIL 3940 005  -051 EDP 173 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,090 0,24 15,28 EDP R 2,45
NOS 3,355 -0,74 4,84 105%
REN 2,450  -1,41 5,38 psI -~ /\/\/\_
SEMAPA 16,300 0,74 21,64
SONAE SGPS 0,966 2,77 6,80 6925 101%
IBERSOL 7,420 -1,07 11,08 6825
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