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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 ./.,/-/'
M -0,3710 0 0 M 1,9597 -1 6 0,5005 -0,7865 150
3M -0,3240 0 0 3M 2,3300 0 -3 0,6190 -0,7290
6M -0,2710 0 0 6M 2,4975 0 2 0,7341 -0,6476 050
12M -0,1870 0 0 12M 2,7541 -1 -1 0,9183 -0,5248 os0l m——W— & M
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2481 0 1 -0,0500 0,7125 1,2740 Zona Euro 0,00 CURVA FORWARD
2y -0,1360 -1 0 0,1390 0,8630 1,3765 EUA 1,75 050
3y 0,0350 2 2 0,3300 1,0079 1,4685 Reino Unido 0,50
4y 0,2170 -3 -4 0,5000 1,1170 1,5530 Japao 0,10 0.25
5Y 0,3840 -3 5 0,6520 1,2220 1,6280 Canada 1,25 000
7Y 0,6730 -4 5 0,9070 1,4010 1,7483 Suica 0,75 S S
10Y 1,0050 -4 -4 1,1965 1,5876 1,8470 China 5,75 05
15Y 1,3510 -3 -3 1,4709 1,7398 1,9040 Brasil 6,50 050
20Y 1,5070 -3 2 1,5864 1,7712 1,8745 Australia 1,50
30Y 1,5710 -2 1 1,6092 1,7295 1,7925 india 4,00 ——EURIBOR3M —— EURIBOR &M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1Y 2,5700 0 3 2,9421 3,0415 3,0030 e ./.*W
2y 2,8040 0 7 2,9465 3,0120 3,0535 o
3y 2,9130 0 8 2,9630 3,0344 3,0688 e
ay 2,9690 0 10 3,0001 3,0130 3,0480 12
5Y 3,0010 0 10 2,9940 3,0230 3,1005 ore
7Y 3,0490 0 12 3,0348 3,0485 3,0900 0z
10Y 3,1040 0 13 3,0430 3,1035 3,0950 o o - - . . S —
15Y 3,1510 0 13 3,0595 3,0800 3,0840
20Y 3,1610 0 13 3,0859 3,0580 3,0550 —e—EUR e UsD
30Y 3,1250 0 12 3,0080 3,0045 2,9940
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 122
BRENT 7921  -059 6,14 oT2Y -0,031 0,00 1310 o 120
JETFUEL 747,50 150 39,75 oT5Y 0,730 -0,03 1510 e
DIESEL 704,75 2,00 47,25 OT 10Y 1,907 -0,05 2290 114
COBRE 6.83500 -112,00 -76,50 BUND10Y  -0,014 -3,23 18,40 0% 112
ZINCO 3.033,00 -27,00 -197,50 SCHATZ2Y  -0,018 -0,69 890 0T
OURO 1.30540 12,00 -24,99 T-NOTE10Y 3,648 -1,86 -2,50 ‘ | Yo
TRIGO 538,25 7’25 54‘00 T-NOTE 2Y 2,852 _3'12 _1’50 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05
LICENCACO2 16,24 0,23 3,01 GILT 10Y 1,547 -3,28 -15,50 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1728  0,17%  -397% 1,1811 1,1899 1,2091 125
EUR/GBP 0,87475 055% -001%  0,8770 0,8796 0,8856
EUR/JPY 128,46  0,12%  3,47% 128,46 128,46 128,46 124
EUR/CHF 1,1627  0,17%  3,01% 1,1615 1,1602 1,1581
EUR/BRL 42729  -0,62% -057%  4,3396 4,4024 4,5463 123
EUR/PLN 43167 -0,33% -2,56%  4,3397 4,3629 4,4103
122
EURGBP EURJPY
121
0,89 135
133 1,20
0,88
131 119
- = m\
' 127 118
0,86 + 125 4 17
22103 05/04 19/04 03105 17/05 22/03 29/03 05/04 12/04 19/04 26/04 03/05 10/05 17/05 24/05 22003 29/03  05/04 12/04  19/04  26/04  03/05 10005 17/05  24/05
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1728  0,8748 128,46 1,1627 10,2687  7,4490 1,5143 1,55059  4,2729 9,4883
UsD 0,8530 - 0,7477 109,035 0,9910 8,7539 6,3542 1,2899 1,3219  3,6508 8,0950
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 7,830 0,77 51,42 Titulo Variacéo % PSI 20 5.662,00 -0,67% 508% 580145 5.014,62
BCP 0,276 -1,78 1,54 JMARTINS 1,09 CAC40 554845 -0,31% 4,44% 565744  4.99507
CORT. AMORIM 11,7200 0,17 13,79 ALTRI 0,77 ESTX50PR 352176 -057% 051%  3.70882  3.261,86
cTT 2,8920 -0,75  -17,54 SEMAPA 0,46 XTRADAX  12.85509 -0,94% -0,48% 13.596,89 11.726,62
EDP 3,406 201 18,06 NOS 0,30 S&P 500 2.717,77 -059% 1,63%  2.872,87  2.397,99
EDP R 8060  -1,04 1569 CORT.AMORI | 0,17 IBEX 35 0.996,00 -0,29% -0,48% 11.048,00 9.327,60
GALP 16,635  -0,30 8,55 PHAROL -1,62 NIKKEI 225 ~ 22.437,01 -111% -144% 24.129,34 19.239,52
IBERSOL 11,100  -1,77 -8,64 IBERSOL 1,77
J MARTINS 13910 1,09  -14,11 BCP -1,78 . .
MOTA ENGIL 3465  -1,98 5,41 MOTA ENGIL -1,98 Lo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5340  -056 2559 EDP -2,01 Lo
NOS 4,714 030  -13,99 100
NOVABASE 2910  -0,68 -4,56 PSI20 0% A
PHAROL 0274  -162 9,60 103% R
REN 2,450 -0,81 -1,17 5775 102%
SEMAPA 21,650 046 2166 oo 1009
SONAE CAP. 1,010  -079 1387 s626 100%
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