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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 s ./
1M 3,6660 -2 -20 M 5,4424 0 1 5,2043 1,3433 '
3M 3,7720 -1 -6 3M 5,6016 0 1 5,1916 1,4338 500
6M 3,7560 0 5 6M 5,7355 -1 0 5,1547 1,3900 425
12M 3,7150 -1 2 12M 6,0414 8 31 5,0473 1,4700 350 B——®@——@&——=
im 3m M 12m
INTEREST RATE SWAPS = EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 3,6343 -2 0 2,9648 2,5485 2,5637 Zona Euro 4,50 CURVA FORWARD
2y 3,3025 -4 3 2,8105 2,5389 2,5848 EUA 5,50 400
3y 3,0013 -4 4 2,7250 2,5490 2,6100 Reino Unido 5,25 375
ay 2,9613 5 4 2,6790 2,5610 2,6380 Japéo 0,10 350
5Y 2,8798 -4 4 2,6565 2,5805 2,6655 Canada 5,00 325
7v 2,8000 -4 3 2,6510 2,6280 2,7090 Suica -0,75 300
10Y 2,7795 -4 2 2,6841 2,6830 2,7331 China 5,75 275
15Y 2,7885 -4 2 2,7115 2,6670 2,6430 Brasil 10,50 250
20Y 2,7148 -3 3 2,6310 2,5570 2,5045 Austrélia 4,35
30Y 2,4939 -3 3 2,4180 2,3400 2,2820 india 4,50 ——EURIBOR M —— EURIEOR 6W EURBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 525 INTEREST RATE SWAPS
1y 5,1145 -2 -4 4,1880 3,7315 3,7410
2y 4,6696 -4 -8 3,9800 3,6910 3,7460 7
3Y 4,3918 -5 -11 3,9000 3,7070 3,7670 425
Y 4,2208 5 -12 3,8410 3,7180 3,7800 375
5Y 4,1155 5 -13 3,8220 3,7350 3,7980 325
7v 4,0181 5 -14 3,8115 3,7650 3,8400 -
10Y 39712 5 -13 3,8310 3,8170 3,8745 225 |
15Y 3,9696 -5 -13 3,8590 3,8280 3,8480 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,9355 5 -13 3,8260 3,7620 3,7370 —e—ER  —=—usD
30Y 3,7486 -5 -12 3,6445 3,5580 3,4980
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 042
BRENT 77,26 -1,10 5,19 oT 2Y 2,995 -0,01 9,70 044
JETFUEL 756,75  -2550  -47,25 oT 5Y 2,775 0,03 6,70 57 o
DIESEL 723,00 -21,00 -39,75 OT 10Y 3,146 -0,02 1,40 500 050
COBRE 10.193,00 103,00 233,00 BUND 10Y 2,529 -3,50 5,40 054
ZINCO 2.89920 -30,08 1151 SCHATZ2Y 3,327 2,28 1010 *® 05
OURO 232659 -24,17 2485 T-NOTE10Y 4,739 -4,68 410,10 350 + I 050
TRIGO 665,25 _7’50 42’75 T-NOTE 2Y 4,890 _4’50 0,60 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05 26/05 28/05 30/05 01/06 03/06
LICENCA C02 72,63 -1,94 0,62 GILT 10Y 4,297 -6,82 -6,90 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0865 0,21%  0,83% 1,0911 1,0958 1,1052 100
EUR/GBP 0,85143  0,04%  0,61% 0,8546 0,8579 0,8648
EUR/JPY 16829  1,07%  -1,54% 168,27 168,26 168,23
EUR/CHF 0,9687  082%  0,74% 0,9627 0,9571 0,9470
EUR/BRL 5746  -0,48%  -4,85% 5,8238 5,8993 6,0638
EUR/PLN 43084 -0,80% -0,01% 4,3310 4,3556 4,4110 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0865 0,8514 168,29 0,9687 11,3766  7,4591 1,4892 1,63811 57460 11,5209
UsD 0,9191 - 0,7823 154,85 0,8903 10,4467  6,8549 1,3681 1,5044 52690 10,5780
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 4,986 -0,48 8,39 Titulo Variacéo % PSI 6.843,63 -1,08% 6,99%  6.99353  5.823,38
BCP 0,367 3,04 3364 REN 1,08 CAC40 7.937,90 -0,75% 523%  8.259,19  6.773,82
CORT. AMORIM 9,620 0,42 5,25 EDP 0,58 ESTX50 PR  4.95337 -1,00% 9,55%  5.121,71  3.993,10
cTT 4,280 1,27 22,64 CORT.AMORI | 0,42 XTRADAX 1840564 -1,09% 9,87% 18.892,92 14.630,21
EDP 3,804 058  -16,49 IBERSOL 0,27 S&P 500 526031 -0,44% 10,28% 534188  4.103,78
EDP R 14,970 000  -19,19 IBEX 35 11.286,40 -0,97% 11,72% 11.452,90 8.879,30
GALP 18910  -161 41,75 NAVIGATOR -1,54 NIKKEI 225 ~ 38.837,46 -0,22% 16,06% 41.087,75 30.487,67
GREENVOLT 8,300 0,00 1,47 GALP -1,61
J MARTINS 20,300 -222  -11,89 JMARTINS 2,22 5
MOTA ENGIL 3,904 -3,65 -1,41 BCP -3,04 I EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,956 -1,54 11,50 MOTA ENGIL -3,65
NOS 3,345 0,00 4,53 104%
REN 2,340 1,08 0,65 . 103%
SEMAPA 15320  -1,16 14,33 wors 102% I\
SONAE SGPS 0,938 -1,16 3,70 6925 Lo15%
IBERSOL 7,300 0,27 9,28 6875
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