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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 -0,3690 0 0 M 1,9338 2 4 0,4996 -0,7823 150
3M -0,3260 0 0 3M 2,3300 -1 -2 0,6479 -0,7156
6M -0,2710 0 0 6M 2,5006 -1 1 0,7579 -0,6452 050
12M -0,1880 0 0 12M 2,7575 -1 3 0,9298 -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 0,0092 0,8720 1,4020 Zona Euro 0,00 CURVA FORWARD
2y -0,1280 1 1 0,2328 1,0260 1,4980 EUA 1,75 050
3y 0,0570 2 2 0,4440 1,1500 1,5845 Reino Unido 0,50
4y 0,2480 3 3 0,6260 1,2595 1,6620 Japao 0,10 0.25
5Y 0,4200 3 5 0,7785 1,3570 1,7310 Canada 1,25 0.00
7v 0,7050 4 6 1,0285 1,5215 1,8320 Suica -0,75 W S A
10Y 1,0280 4 7 1,3040 1,6915 1,9290 China 5,75 05
15Y 1,3620 4 7 1,5642 1,8273 1,9735 Brasil 6,50 050
20Y 1,5120 4 7 1,6676 1,8500 1,9395 Austrélia 1,50
30Y 1,5630 4 8 1,6760 1,7935 1,8470 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
UsD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,5500 -1 11 3,0304 3,1210 3,1295 300 ././4,_,.,——-———-——-’—"—'—-
2y 2,7650 -1 15 3,0480 3,1383 3,1250 250
3Y 2,8650 0 18 3,0665 3,1055 3,1600 200
4y 2,9110 0 19 3,0800 3,1290 3,1720 50
5Y 2,9370 0 20 3,0770 3,1410 3,2162 .00
7Y 2,9700 0 20 3,1070 3,1590 3,1955 gzg
10Y 3,0140 0 21 3,1505 3,1620 3,1435 os0d N v a 5v 7 10v 157 20¢ 307
15Y 3,0550 0 20 3,1540 3,1845 3,1810
20Y 3,0640 0 19 3,1420 3,1360 3,1245 —=—ER  —=—UsD
30Y 3,0290 0 18 3,0810 3,1070 3,0570
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 120
BRENT 78,65 0,42 6,72 oT 2y -0,167 0,00 290 g 118
JETFUEL 734,00 6,00 39,83 OT5Y 0,600 0,02 0,80 e
DIESEL 687,50 575 41,33 oT 10Y 1,741 0,03 g70 o™ 112
COBRE 6.884,00 -57,00 5500  BUND 10Y 0,168 2,67 11,80 0% ~ |
ZINCO 3.04925 -30,25 -69,75 SCHATZ2Y 0,067 0,23 260 ot
OURO 129369 -19,81 -51,74 T-NOTE10Y 3,734 5,26 18,50 o000 + | 1os
TRIGO 487,75 _3’50 _1’50 T-NOTE 2Y 2'945 1’95 12,80 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 14/05
LICENCA C02 14,35 -0,29 0,41 GILT 10Y 1,666 3,40 6,20 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1883 -0,88%  -3,94% 1,1965 1,2056 1,2250 125
EUR/GBP 0,879  0,39%  -1,63% 0,8813 0,8839 0,8897
EUR/JPY 130,77  0,38%  1,53% 130,77 130,77 130,77 e
EUR/CHF 1,1860  0,60%  0,18% 1,1849 1,1836 1,1817
EUR/BRL 43506 -0,66%  -2,67% 4,4163 4,4814 4,6254 12
EUR/PLN 42944  -057%  -3,30% 4,3166 4,3400 4,3877 ’
EURGBP EURJPY 122
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1883  0,8790 130,77 1,1860 10,2839  7,4478 1,5268 158679  4,3506 9,6077
UsD 0,8430 - 0,7409 110,3 1,0016 8,7241 6,2787 1,2888 1,3382  3,6745 8,1166
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 6,670 4,38 28,99 Titulo Variacéo % PSI 20 5.699,72 0,12% 578% 579338  5.014,62
BCP 0,286 2,72 5,26 NAVIGATOR 522 CAC40 555316  0,23% 4,53%  5567,03  4.99507
CORT.AMORIM 11,3200  -0,53 9,90 ALTRI 4,38 ESTX50 PR 356429 -0,04% 172% 3.708,82 3.261,86
cTT 32420  -0,31 -7,56 SEMAPA 3,48 XTRADAX  12.970,04 -0,06% 0,41% 13.596,89 11.726,62
EDP 3,440 1,18 19,24 EDP 1,18 S&P 500 271105 -0,68% 142% 287287 235272
EDP R 8,075 0,25 15,90 REN 0,76 IBEX 35 10.207,60 -0,49% 1,63% 11.048,00 9.327,60
GALP 17,080  -0,58 11,45 SONAE SGPS | -0,71 NIKKEI 225 ~ 22.818,02 -0,21% 0,23% = 24.129,34 19.239,52
IBERSOL 11,350 -0,44 -6,58 MOTA ENGIL -1,53
J MARTINS 13,750  -051  -15,10 PHAROL -1,85 R .
MOTA ENGIL 3,535 -1,53 -3,49 NOS -1,90 Lo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,240 522 23,24 BCP 2,72 Lot
NOS 4,852 41,90 -11,48 0%
NOVABASE 2,820 0,36 -7,51 PSI20 103%
PHAROL 0,266 -1,85 6,20 5700 102%
REN 2,650 0,76 6,90 <650 101%
SEMAPA 19,640 3,48 10,37 . 100%
SONAE CAP. 1,016 0,00 14,54 s 99%
SONAE SGPS 1,125 0,71 -0,09 98% +
_ _ ~ ~ 5500 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 14/05
- - - - 54501é/04 23/04 30/04 07/05 14/05 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  ——— NIKKEI
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