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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF oo .‘.\/
1M 1,9540 1 -20 1M 4,9602 0 -35 4,2149 0,0025 i
3M 1,9600 -1 -18 3M 4,8537 0 -42 4,1896 -0,0249 400
6M 2,0640 -1 -8 6M 4,6821 -1 -45 4,1248 -0,0400 275
12M 2,0510 2 1 12M 6,0414 8 31 3,9830 -0,0250 150 S—Y—@&——@&——=&
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,9787 0 -2 1,9270 2,4145 2,6840 Zona Euro 2,40 CURVA FORWARD
2y 1,9538 2 1 2,0638 2,4924 2,7460 EUA 4,50 225
3y 2,0347 2 2 2,1790 2,5520 2,8018 Reino Unido 4,25
ay 2,1265 2 2 2,2775 2,6140 2,8500 Japéo 0,50
5Y 2,2108 2 3 2,3505 2,6731 2,8874 Canada 2,75 200
7v 2,3552 1 3 2,4880 2,7630 2,9410 Suica -0,75
10Y 2,5273 1 4 2,6399 2,8565 2,9755 China 5,75
15Y 2,6863 0 7 2,7569 2,8770 2,9171 Brasil 14,75 175 4
20Y 2,7033 0 9 2,7443 2,8125 2,8220 Austrélia 3,85
30Y 2,6261 -1 14 2,6500 2,6950 2,6985 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0095 5 8 3,3210 3,5590 3,9340 400
2y 3,6742 -6 8 3,3530 3,6400 3,9990 o -\.\___,___/./'/"H\.
3y 3,5804 7 6 3,4200 3,7340 4,0570 325
Y 3,5760 -7 5 3,4920 3,8125 4,1080 300
5Y 3,6041 7 4 3,5740 3,8800 4,1550 S H/./r’*/./_/-—-\.
7Y 3,7051 -7 4 3,7160 3,9930 4,2410 225
10Y 3,8533 7 4 3,8820 4,1260 4,3220 2001
15Y 4,0330 -7 6 4,0530 4,2160 4,3420 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,0981 -8 7 4,0990 4,2030 4,2730 —e—EUR  —=—UsD
30Y 4,0301 -8 8 4,0110 4,0560 4,0690
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 02
BRENT 64,93 -0,70 4,00 oT 2Y 1,820 0,01 1,00 060
JETFUEL 669,25 12,50 32,25 OT 5Y 2,299 0,01 1,20 525 pat
DIESEL 648,00 825 50,50 OT 10Y 3,007 0,01 450 400 054
COBRE 9.63850 17,50 268,50 BUND 10Y 2,460 2,41 0,10 052
ZINCO 268850 832 9680 SCHATZ2Y 2223 1,96 640 27 Py
OURO 337396 2053 39,84 T-NOTE10Y 4,618 6,11 220 1504 ! 046
TRIGO 537,50 1’50 _5’50 T-NOTE 2Y 4,028 _7’02 9‘20 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 72,65 0,05 3,89 GILT 10Y 5,027 -1,08 15,90 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1384  -0,02%  0,36% 1,1455 1,1525 1,1650 115
EUR/GBP 0,8421  0,18%  1,12% 0,8470 0,8518 0,8611
EUR/JPY 164,15 -0,70%  -0,58% 164,14 164,14 164,13 114
EUR/CHF 09349  022%  -0,48% 0,9297 0,9248 0,9151
EUR/BRL 6,4404  -0,47%  -0,09% 6,6249 6,8157 7,1827 113
EUR/PLN 42771 -002%  -0,25% 4,3121 4,3438 4,4030
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 - 1,1384  0,8421 164,15 0,9349 10,9392  7,4598 1,5618 1,75838  6,4404 11,5375
UsD 0,8747 - 0,7365 143,13 0,8181 9,5754 6,5232 1,3667 15385 56306 10,0868
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5210 -0,76 2,25 Titulo Variac&o % PSI 741991 -049% 16,35% 7.47252  6.194,45
BCP 0,662 2,50 42,41 cTT 2,26 CAC40 7.80467 053% 574% 8.257,88  6.763,76
CORT. AMORIM 7,770 1,04 -3,48 EDP R 1,87 ESTX50PR  5.40515 055% 10,40% 5.568,19  4.473,94
cTT 7,690 2,26 42,41 CORT. AMORI 1,04 XTRADAX  24.276,48 0,77% 21,94% 24.32597 17.024,82
EDP 3,580 0,79 15,82 NOS 0,91 S&P 500 598095 0,18% 1,69%  6.147,43  4.83504
EDP R 9,255 1,87 -7,82 EDP 0,79 IBEX 35 14.101,30 -0,19% 21,62% 14.370,80 10.298,70
GALP 14,500  -1,26 -9,09 NAVIGATOR 0,81 NIKKEI 225  37.747,45 0,80% -538% 42.426,77 30.792,74
J MARTINS 21,400  -2,28 15,99 GALP -1,26
MOTA ENGIL 4,524 0,09 5525 SONAE SGPS | -2,24 . N
NAVIGATOR 3,408 -0,81 -5,07 J MARTINS 2,28 . EVOLUGAG MENSAL (BASE 100%)
NOS 3,900 0,91 18,69 BCP -2,50 10650
REN 2,965 0,00 30,04 105
SEMAPA 17,240  -046 2158 . 104%
SONAE SGPS 1,222 2,24 3370 s 103%
IBERSOL 9,940 0,20 32,89 Ta7s 102%
7275 101%
7175 100%
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