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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 LIBOR CHF LIBOR 250 ././-/'
1M -0,3710 0 0 M 1,9187 0 2 0,4983 -0,7823 150
3M -0,3260 0 0 3M 2,3425 -1 0 0,6461 -0,7196
6M -0,2710 0 0 6M 2,5150 0 4 0,7563 -0,6452 050
12M -0,1900 0 0 12M 2,7658 0 6 0,9284 -0,5170 os0l m——W— & M
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2505 0 1 0,0045 0,8429 1,3665 Zona Euro 0,00 CURVA FORWARD
2y -0,1380 0 1 0,2229 0,0897 1,4586 EUA 1,75 050
3y 0,0380 0 1 0,4274 1,1139 1,5447 Reino Unido 0,50
4y 0,2210 0 1 0,6025 1,2218 1,6222 Japao 0,10 0.25
5Y 0,3880 0 2 0,7520 1,3183 1,6840 Canada 1,25 0.00
7v 0,6690 -1 3 0,9967 1,4820 1,7938 Suica -0,75 W S S
10Y 0,9910 -1 4 1,2682 1,6465 1,8926 China 5,75 05
15Y 1,3240 -1 5 1,5218 1,7789 1,9397 Brasil 6,50 050
20Y 1,4750 -1 6 1,6275 1,8076 1,9055 Austrélia 1,50
30Y 1,5270 -1 6 1,6405 1,7580 1,8138 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
UsD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,5500 -1 11 2,9800 3,0510 3,0370 3,00 _/./4,_4,—4———-——4’—"—'—-
2y 2,7650 -1 15 3,0226 3,0595 3,0360 250
3Y 2,8650 0 18 3,0348 3,0602 3,0500 200
4y 2,9110 0 19 3,0405 3,0335 3,0450 50
5Y 2,9370 0 20 3,0444 3,0460 3,1125 .00
7Y 2,9700 0 20 3,0310 3,0680 3,0790 gzg
10Y 3,0140 0 21 3,0861 3,0870 3,1371 o) B X av ay 5v 7v 10v 157 20v 30v
15Y 3,0550 0 20 3,0790 3,1207 3,0068
20Y 3,0640 0 19 3,0580 3,0790 3,0680 —=—ER —eUsD
30Y 3,0290 0 18 3,0530 3,0175 3,0207
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 120
BRENT 78,07 0,95 6,14 oT 2y -0,166 0,02 010 g 118
JETFUEL 734,00 6,00 39,83 OT5Y 0,582 0,03 2020 e
DIESEL 687,50 5,75 41,33 oT 10Y 1,715 0,04 1,60 ' 112
COBRE 6.921,50 25,00 -8,00  BUND 10Y 0,134 4,71 8,00 080\ —— >~ |0
ZINCO 3.06450 -10,00 -17325 SCHATZ2Y 0,060 1,84 190 ey [ ¥
OURO 1.319,63 1,33 2580 T-NOTE10Y 3,678 1,35 12,80 o000+ 104
TRIGO 493,25 -5,50 4,00  T-NOTE2Y 2,922 0,00 12,50 13104 20104 27104 04/05 11/05
LICENCA C02 14,62 -0,01 0,68 GILT 10Y 1,624 2,42 1,20 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1988  0,45%  -3,09% 1,2070 1,2157 1,2353 125
EUR/GBP 0,8824  -027% -2,01% 0,8846 0,8872 0,8931
EUR/JPY 131,27 -0,63%  1,14% 131,27 131,27 131,27 e
EUR/CHF 1,1949  0,00%  -0,54% 1,1937 1,1925 1,1904
EUR/BRL 4352  -120% -2,75% 4,4186 4,4803 4,6203 i
EUR/PLN 42707  -010%  -2,75% 4,2925 4,3147 4,3605
EURGBP EURJPY 122
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1988  0,8824 131,27 1,1949 10,3026  7,4500 1,5285 158595  4,3520 9,5801
uUsD 0,8356 - 0,7356 109,538 0,9982 8,6084 6,2257 1,2768 1,3239 36184 8,0013
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 6,390 4,07 23,57 Titulo Variacéo % PSI 20 5.692,66 140% 565% 579338  5.014,62
BCP 0,294 -1,44 8,20 EDP 9,32 CAC40 5.540,68 -0,02% 4,29%  5567,03  4.99507
CORT.AMORIM 11,3800 0,18 10,49 ALTRI 4,07 ESTX50PR 356574 001% 176%  3.708,82  3.261,86
cTT 32520 1,18 7,27 EDP R 2,68 XTRADAX  12.977,71 -0,18% 0,47% 13.596,89 11.726,62
EDP 3,400 9,32 17,85 J MARTINS 1,32 S&P 500 273651 031% 2,34% 287287 235272
EDP R 8,055 2,68 15,62 crT 1,18 IBEX 35 10.257,80 -0,13% 2,13% 11.048,00 9.327,60
GALP 17,180 0,38 12,10 PHAROL 0,73 NIKKEI 225 ~ 22.865,86 0,47% 0,44% 24.129,34 19.239,52
IBERSOL 11,400 -0,44 -6,17 SEMAPA -0,84
J MARTINS 13,820 1,32 -14,67 SONAE SGPS | -0,87 R .
MOTA ENGIL 3,590 -0,97 -1,99 MOTA ENGIL 0,97 10w EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,980 0,20 17,12 BCP -1,44 L0t
NOS 4,946 -0,68 -9,76 0%
NOVABASE 2,810 1,08 -7.84 PSI20 103%
PHAROL 0,271 0,73 8,20 5700 102%
REN 2,630 1,08 6,09 <650 101%
SEMAPA 18,980  -0,84 6,66 . 100%
SONAE CAP. 1,016 0,00 14,54 s 99%
98%

SONAE SGPS

A'informacao mencionada e meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informacé&o foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagées, contactar a Sala de
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