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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,0530 -1 -8 M 4,9602 0 -35 4,2185 0,1325 50 -\-\/
3M 2,0460 -1 -14 3M 4,8537 0 -42 4,1943 0,0875
6M 2,1130 -1 -4 6M 4,6821 -1 -45 4,1088 0,0150 325
12M 2,0840 -1 2 12M 6,0414 8 31 3,9660 0,0375 200 — = s
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,0346 1 5 2,0091 2,4819 2,7580 Zona Euro 2,40 CURVA FORWARD
2y 2,0218 2 12 2,1476 2,5558 2,8235 EUA 4,50 250
3y 2,1080 3 12 2,2550 2,6230 2,8760 Reino Unido 4,25
4y 2,1983 3 11 2,3480 2,6865 2,9210 Japao 0,50 225
5Y 2,2813 3 11 2,4267 2,7440 2,9583 Canada 2,75
7v 2,4271 3 11 2,5630 2,8350 3,0120 Suica 0,75 2,00
10Y 2,5981 3 11 2,7120 2,9251 3,0433 China 5,75
15Y 2,7540 4 13 2,8252 2,9400 2,9750 Brasil 14,75 175
20Y 2,7643 4 15 2,8038 2,8650 2,8680 Australia 3,85
30Y 2,6674 5 18 2,6900 2,7280 2,7274 india 4,00 T EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0783 1 25 3,4680 3,7270 4,0710 400 w
2y 3,7806 3 28 3,5155 3,8040 4,1310 375
3Y 3,7110 4 25 3,5850 3,8900 4,1800 b
4y 3,7148 4 21 3,6560 3,9610 4,2250 300
5Y 3,7474 4 18 3,7320 4,0200 4,2690 275
7v 3,8469 4 16 3,8630 4,1220 4,3460 250 M’/—.\'
10Y 3,9831 4 14 4,0145 4,2400 4,4140 ;;3
15Y 4,1461 4 14 4,1660 4,3160 4,4270 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,2033 4 14 4,2030 4,2960 4,3530 —e—EUR  —=—UsD
30Y 4,1238 4 15 4,1030 4,1380 4,1400
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 060
BRENT 65,07 0,31 0,23 oT 2Y 1,915 0,01 1320 575 058
JETFUEL 665,00  -9,25  -15,00 oT 5Y 2,409 0,03 11,50 056
DIESEL 621,50  -650  -16,50 oT 10Y 3,138 0,04 830 450 054
COBRE 9.554,50 -4,00 331,00 BUND 10Y 2,576 3,80 1800 . 052
ZINCO 269942 3640 127,06 SCHATZ2Y 2,264 1,96 19,80 050
OURO 3.313,61 2348 -110,37 T-NOTE10Y 4,752 4,29 11,50 2004 | 048
TRIGO 554'00 8,00 1’75 T-NOTE 2Y 4,261 3‘02 30‘10 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
LICENGA C02 72,65 -0,53 6,76 GILT 10Y 5,218 7,26 25,10 — USSP —cBP —EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1321  0,71%  -0,34% 1,1391 1,1461 1,1587 115
EUR/GBP 0,8446 -0,33%  1,67% 0,8495 0,8543 0,8637
EUR/IPY 162,76  -0,10%  -0,48% 162,75 162,75 162,74 114
EUR/CHF 0,9357 -0,11%  -0,45% 0,9305 0,9256 0,9159
EUR/BRL 6,417  -029%  2,85% 6,5986 6,7869 7,1545 113
EUR/PLN 4,2405  -0,03%  0,71% 4,2757 4,3088 4,3695
112
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111
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1321  0,8446 162,76 0,9357 10,8325  7,4608 1,5681 1,75369  6,4170 11,4893
uUsD 0,8818 - 0,7443 143,66 0,8243 9,5498 6,5788 1,3845 15485 56468 10,1425
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,150 0,00 15,38 Titulo Variacao % PSI 735757 -0,26% 1537% 7.376,68  6.194,45
BCP 0,643 1,13 38,28 cTT 2,12 CAC40 7.91049 -0,40% 7,18%  8.257,88  6.763,76
CORT.AMORIM 8,490 0,24 547 IBERSOL 1,96 ESTX50 PR 545446  0,00% 11,41% 556819  4.473,94
cTT 7,240 2,12 34,07 BCP 1,13 XTRADAX  24.122,40 0,36% 21,16% 24.082,48 17.024,82
EDP 3,507 0,14 13,46 MOTA ENGIL 0,84 S&P 500 5.926,86 -0,22% 0,77%  6.147,43  4.83504
EDP R 9,025 249  -10,11 SEMAPA 0,44 IBEX 35 14.307,60 -0,11% 23,39% 14.348,10 10.298,70
GALP 13870  -111  -13,04 SONAE SGPS | -0,17 NIKKEI 225 ~ 37.298,98 -0,61% -6,51% 42.426,77 30.792,74
J MARTINS 21,860 -0,18 18,48 J MARTINS -0,18
MOTA ENGIL 4,810 0,84 65,07 REN -0,69 5 .
NAVIGATOR 3,606 -0,06 0,45 GALP -1,11 L EVOLUGAG MENSAL (BASE 100%)
NOS 3,830 0,13 16,56 EDP R 2,49 . _—
REN 2,865 -0,69 25,66
SEMAPA 18460 044 30,18 psi no%
SONAE SGPS 1,172 0,17 28,23 108%
IBERSOL 9,360 1,96 25,13 7325 106%
7225 104% -
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