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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,1260 0 -18 1M 4,9602 0 -35 4,2173 0,1700 50 -\-\/
3M 2,1430 0 -14 3M 4,8537 0 -42 4,1981 0,1166
6M 2,1310 1 -11 6M 4,6821 -1 -45 4,0927 0,0800 325
12M 2,1070 4 -6 12M 6,0414 8 31 3,9320 0,1175 2001 = s s
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,0655 0 1 2,0634 2,5211 2,7690 Zona Euro 2,40 CURVA FORWARD
2y 2,0644 0 9 2,1990 2,5900 2,8275 EUA 4,50 250
3y 2,1537 1 11 2,3030 2,6470 2,8740 Reino Unido 4,25
ay 2,2421 2 10 2,3890 2,7050 2,9138 Japéo 0,50 225
5Y 2,3220 0 11 2,4614 2,7558 2,9440 Canada 2,75
7v 2,4578 3 11 2,5860 2,8360 2,9830 Suica 0,75 2,00
10Y 2,6126 2 12 2,7172 2,9040 2,9950 China 5,75
15Y 2,7400 3 13 2,8016 2,8943 2,9070 Brasil 14,75 175 4
20Y 2,7295 3 15 2,7604 2,8026 2,7852 Austrélia 4,10
30Y 2,6037 3 18 2,6200 2,6420 2,6270 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0845 2 20 3,5130 3,7410 4,0560 400 w
2y 3,8019 1 18 3,5560 3,8110 4,1080 375
3Y 3,7379 0 16 3,6155 3,8890 4,1460 i'ig
Y 3,7386 1 14 3,6790 3,9540 4,1850 200
5Y 3,7660 1 12 3,7480 4,0040 4,2305 275
7Y 3,8546 2 12 3,8635 4,0980 4,3060 250 _///—-\'
10Y 3,9776 2 12 4,0030 4,2110 4,3730 o
15Y 4,1295 2 12 4,1460 4,2820 4,3845 Ty 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,1825 3 13 4,1790 4,2610 4,3110 —e—EUR  —=—UsD
30Y 4,0941 3 14 4,0740 4,1000 4,0965
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 060
BRENT 66,23 1,27 2,22 oT 2Y 1,965 0,02 520 575 058
JETFUEL 665,00 14,50 18,50 oT 5Y 2,454 0,02 0,30 056
DIESEL 621,25 18,00 17,25 oT 10Y 3,189 0,03 0,10 450 054
COBRE 9.502,00 7500 366,00 BUND 10Y 2,615 3,22 149 052
ZINCO 2.656,88 24,74 13,19 SCHATZ2Y 2,318 0,00 19,60 050
OURO 325446 18,08 16,85 T-NOTE10Y 4,729 1,49 3,60 2004 Y
TRIGO 518,25 3’00 _52’00 T-NOTE 2Y 4,259 0,81 9‘70 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 10/05 12/05
LICENCA C02 72,87 -0,54 8,05 GILT 10Y 5,090 3,66 -12,30 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1112  0,05%  -2,33% 1,1178 1,1247 1,1368 115
EUR/GBP 0,8406  027%  2,76% 0,8453 0,8500 0,8586
EUR/IPY 164,61  -0,09%  -1,00% 164,60 164,60 164,59 114
EUR/CHF 0,9400 -0,26%  -1,62% 0,9349 0,9299 0,9206
EUR/BRL 6,2604  053%  6,17% 6,4383 6,6268 6,9739 113
EUR/PLN 42348 0,19%  1,11% 4,2696 4,3018 4,3577
112
EURGBP EURJPY
111
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159
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1112  0,8406 164,61 0,9400 10,8766  7,4595 1,5604 1,72755  6,2604 11,5796
uUsD 0,8961 - 0,7544 147,86 0,8415 9,7294 6,6837 1,3981 15482 56287 10,3768
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,470 2,80 21,39 Titulo Variacao % PSI 7.190,07  1,11% 12,75% 7.110,83  6.194,45
BCP 0,598 -0,66 28,77 EDP R 7,49 CAC40 7.873,83 0,30% 6,68% 8257,88  6.763,76
CORT. AMORIM 8,280 2,99 2,86 MOTA ENGIL 3,90 ESTX50PR 541621  044% 10,63% 5.568,19  4.473,94
cTT 6,660 0,75 23,33 CORT. AMORI 2,99 XTRADAX  23.638,56 0,31% 18,73% 23.911,98 17.024,82
EDP 3,404 1,73 10,13 ALTRI 2,80 S&P 500 5.897,30 0,91% 0,26%  6.147,43  4.83504
EDP R 9,330 7,49 -7,07 EDP 1,73 IBEX 35 13.769,10 0,83% 18,75% 13.740,20 10.298,70
GALP 14,395 0,59 9,75 NIKKEI 225 ~ 38.183,26  1,43% -4,29% 42.426,77 30.792,74
J MARTINS 21,460  -3,68 16,31
MOTA ENGIL 4,158 3,90 42,69 BCP -0,66 5 .
NAVIGATOR 3,468 017 -3,40 cTT 0,75 3% EVOLUGAG MENSAL (BASE 100%)
NOS 3,710 1,64 12,91 J MARTINS -3,68
REN 2,715 1,69 19,08 110%
SEMAPA 17,666 0,26 24,58 . 107% -
SONAE SGPS 1,150 0,70 25,82 1200 104%
IBERSOL 9,200 0,22 22,99 7100

7000
6900
6800
6700
6600
6500 -+

14/04

21/04

28/04

05/05

12/05

101%

98%

5%
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 10/05 12/05

PSI20  —— CAC40
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