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RENDA FIXA
EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 ././-/'
M -0,3710 0 0 M 1,9285 0 3 0,5164 -0,7803 150
3M -0,3260 0 0 3M 2,3558 0 2 0,6838 -0,7196
6M -0,2710 0 0 6M 2,5181 -1 5 0,7906 -0,6452 050
12M -0,1890 0 0 12M 2,7709 0 7 0,9615 -0,5170 o501  M——Fr—— & 1
INTEREST RATE SWAPS s EURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2536 0 1 -0,0254 0,7795 1,3102 Zona Euro 0,00 CURVA FORWARD
2y -0,1430 1 1 0,1815 0,9271 1,4054 EUA 1,75 050
3y 0,0370 2 1 0,3803 1,0529 1,4921 Reino Unido 0,50
4y 0,2250 2 2 0,5518 1,1627 1,5620 Jap&o 0,10 0.25
5y 0,3970 3 3 0,6999 1,2611 1,6320 Canada 1,25 0,00
1A% 0,6840 4 4 0,9449 1,4230 1,7499 Suiga 0,75 S S @
10Y 1,0110 4 5 1,2200 1,5998 1,8460 China 5,75 02
15Y 1,3460 4 5 1,4816 1,7399 1,8990 Brasil 6,50 050
20Y 1,4960 4 6 1,5914 1,7712 1,8670 Australia 1,50
30Y 1,5460 4 6 1,6059 1,7210 1,7770 india 4,00 EURIEOR 3M EURIBOR 6 EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,5700 0 13 2,9911 3,0513 3,0579 3.00 W
2y 2,7730 1 18 3,0157 3,0300 3,0652 250
3y 2,8680 1 20 3,0406 3,0546 3,0774 200
4y 2,9140 2 20 3,0426 3,0320 3,0670 150
5Y 2,9380 2 21 3,0422 3,0671 3,1057 100
7Y 2,9720 2 21 3,0565 3,0590 3,1287 o
10Y 3,0140 3 20 3,0630 3,0825 3,1120 ool B s a s~ oy sy aov | sy |
15Y 3,0580 2 19 3,0850 3,1020 3,1050 '
20Y 3,0700 2 18 3,0810 3,0830 3,0725 —=—EUR  —=—UsD
30Y 3,0360 2 17 3,0360 3,0280 3,0465
COMMODITIES  LAST  Var.1D Var.iM | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 120
BRENT 77,02 -0,19 6,60 oT 2Y -0,155 0,04 6,40 100 118
JETFUEL 720,75 154 44,09 oT5Y 0,585 0,00 2470 me
DIESEL 67450 2,29 44,27 oT 10Y 1,731 0,02 040  °"® 112
COBRE 6.81550 65,00 -20,00  BUND 10Y 0,079 -0,76 0,70 050 110
ZINCO 3.06550 1500  -146,50 SCHATZ2Y 0,037 -0,23 250 0By
OURO 131945 6,74 20,03 T-NOTE 10Y 3,668 -1,18 14,90 0 | | 104
TR|GO 511'25 0175 2'75 T-NOTE 2Y 2,914 _0'39 15'20 11/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05
LICENCA C02 14,50 0,50 1,12 GILT 10Y 1,584 -3,49 -0,10 USD ——GBP —— EUR(RHS)
CAMBIAL
FW 3M FW6M ___ FW 12M EURUSD
EUR/USD 1,1878  -0,01% -3,91% 1,1960 1,2049 1,2246 125
EUR/GBP 0,8781  -0,42%  -0,71% 0,8803 0,8829 0,8889
EUR/IPY 130,22  0,02%  158% 130,22 130,22 130,22 ™
EUR/CHF 1,1937  -0,19%  -0,97% 1,1925 1,1913 1,1892
EUR/BRL 42262  0,74%  -027% 4,2936 4,3548 4,4849 12
EUR/PLN 42418  050%  -1,29% 4,2641 4,2868 4,3331
EURGBP EURIPY 122
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1878  0,8781 130,22 1,1937 10,3053  7,4501 1,5206 158239  4,2262 9,5403
usD 0,8418 - 0,7424 109,595 1,0040 8,6755 6,2711 1,2811 1,3337  3,5585 8,0275
ACCIONISTA
TITULO COTACAC 1D%  YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 6,200 -0,64 19,90 Titulo Variac&o % PSI 20 5559,62  0,17% 3,18%  5793,38  5.014,62
BCP 0,296 0,24 8,82 GALP 1,82 CAC40 554595  0,20% 4,39%  5.567,03  4.99507
CORT.AMORIM 11,2800 1,08 9,51 CORT. AMORI 1,08 ESTX50PR  3569,71  0,00% 1,88%  3.708,82  3.261,86
CTT 31780  -0,63 9,38 EDP 1,01 XTRADAX  13.022,87 062% 081% 13.596,89 11.726,62
EDP 3,087 1,01 7,00 MOTA ENGIL 0,84 S&P 500 271668 070% 1,61%  2.872,87 235272
EDP R 7,800 -1,64 11,96 NOVABASE 0,72 IBEX 35 10.241,10 0,19% 1,96%  11.053,50  9.327,60
GALP 16,740 1,82 9,23 IBERSOL -0,44 NIKKEI 225  22.497,18 0,39% -1,18% 24.129,34  19.239,52
IBERSOL 11,350  -044 -6,58 cTT -0,63
J MARTINS 13515  -011  -1655 ALTRI -0,64 . .
MOTAENGIL 3,600 084  -172 EDPR 164 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,956 0,20 16,56 PHAROL 2,53 Lo
NOS 4,884 0,25 -10,89
NOVABASE 2,780 0,72 8,82 PSI20 104
PHAROL 0270  -253 7,80 5600 103%
REN 2,570 -0,08 3,67 102%
SEMAPA 19,120 0,21 7.45 5550 101% ——
SONAE CAP. 1,008 0,40 13,64 100% =
SONAE SGPS 1,140 0,35 1,24 5500 99% +

5450 +
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