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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 ././4/'
1M -0,3690 0 0 M 1,9683 1 7 0,4978 -0,7865 150
3M -0,3230 0 1 3M 2,3194 -1 -4 0,6141 -0,7316
6M -0,2710 0 0 6M 2,4850 -1 -3 0,7332 -0,6478 050
12M -0,1880 0 0 12M 2,7374 2 -3 0,9182 -0,5256 o050l M——M——® 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2421 1 1 -0,0588 0,6410 1,2122 Zona Euro 0,00 CURVA FORWARD
2y -0,1340 0 0 0,1065 0,8025 1,3095 EUA 1,75 050
3y 0,0350 0 2 0,2845 0,9379 1,4075 Reino Unido 0,50
4y 0,2200 0 3 0,4516 1,0500 1,4950 Jap&o 0,10 025
5Y 0,3900 1 -3 0,5985 1,1590 1,5670 Canada 1,25 000
7Y 0,6820 1 3 0,8535 1,3471 1,6905 Suica 0,75 SRS &
10Y 1,0190 1 2 1,1455 1,5365 1,8161 China 5,75 025
15Y 1,3670 2 0 1,4284 1,6950 1,8796 Brasil 6,50 050
20Y 1,5270 2 2 1,5490 1,7349 1,8450 Australia 1,50
30Y 1,5920 2 4 1,5790 1,6990 1,7650 india 4,00 ———EURIBOR3M  —— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1y 2,5630 -1 2 2,9112 2,9717 2,9855 o W
2y 2,7780 -3 3 2,9286 2,9670 3,0010 oo
3y 2,8770 -4 3 2,9411 2,9670 3,0297 e
4y 2,9270 -4 3 2,9440 3,0052 3,0310 1
5Y 2,9550 5 3 2,9480 3,0202 3,0766 o
7Y 2,9930 6 3 2,9735 3,0505 3,0740 oo
10Y 3,0440 6 4 3,0363 3,0772 3,0710 oy —
15Y 3,0910 6 4 3,0400 3,0826 3,0535 " 3 A oY ™ 1ov Y 0% sov
20Y 3,1000 6 4 3,0200 3,0655 3,0235 —s—ElR  —s—uUsD
30Y 3,0650 -6 4 3,0136 2,9715 2,9635
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 125
BRENT 76,20 -2,59 2,97 oT 2Y 0,095 0,13 2510 o 120
JETFUEL 727,00 -2050 26,50 oT 5Y 0,797 0,07 17,30
DIESEL 686,25  -1850 34,50 oT 10Y 1,950 0,05 2380 O L1
COBRE 6.910,50 13,00  -133,00 BUND 10Y -0,081 -6,43 -25,40 050 110
ZINCO 3.041,50 850  -170,00 SCHATZ2Y  -0,044 2,29 10,50 | [0 e e | 105
OURO 1.303,95 -0,87 -18,39 T-NOTE 10Y 3,619 -3,54 -8,10 0,00 4 | 100
TRIGO 539175 9’50 40’75 T-NOTE 2Y 2,828 _3’51 _5,50 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05
LICENGA C02 16,03 0,26 2,77 GILT 10Y 1,474 -7,10 -23,00 USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1675  -0,45%  -4,19% 1,1759 1,1846 1,2038 125
EUR/GBP 0,8754  -0,07%  -0,18% 0,8777 0,8803 0,8861
EUR/JPY 127,72 0,58%  4,16% 127,72 127,72 127,72 124
EUR/CHF 1,1563  0,63%  3,53% 1,1551 1,1538 1,1517
EUR/BRL 42685  0,20%  -0,66% 4,3349 4,3987 4,5400 123
EUR/PLN 43075  0,10%  -1,78% 4,3306 4,3537 4,4011 122
EURGBP EURJIPY 121
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1675  0,8754 127,72 1,1563 10,2084 7,4482 1,5128 154353  4,2685 9,5127
usD 0,8580 - 0,7511 109,275 0,9915 8,7539 6,3906 1,2981 1,3239 3,6625 8,1484
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,680 -1,92 48,52 Titulo Variagao % PSI 20 5.610,46 -0,91% 4,12% 580145  5.014,62
BCP 0,269 2,50 0,99 JMARTINS 0,58 CAC40 554255 -0,11% 4,33%  5.657,44  4.995,07
CORT.AMORIM 11,6600  -0,51 13,20 IBERSOL 0,45 ESTX50 PR 351536 -0,18% 0,33%  3.708,82  3.261,86
CTT 2,8620 -1,04 -18,39 EDP 0,41 XTRADAX 1293801 0,65% 0,16%  13.596,89 11.726,62
EDP 3,420 0,41 18,54 NAVIGATOR 0,37 S&P 500 272349  -0,14% 1,88% 287287  2.403,59
EDP R 8,090 0.37 16,12 EDPR 0,37 IBEX 35 9.826,50 -1,70% -2,16%  11.048,00  9.327,60
GALP 16,155 2,89 5,42 SONAE SGPS 2,46 NIKKEI 225  22.450,79  0,06% -1,38% 24.129,34 19.239,52
IBERSOL 11,150 0.45 -8,23 BCP -2,50
J MARTINS 13,990 0,58 -13,62 PHAROL 2,74 N 5
MOTAENGIL ~ 3385 231  -7.59 GALP 2.89 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,360 0,37 26,06 NOVABASE 3,78 oo
NOS 4,706 0,17 14,14 0a%
NOVABASE 2,800 3,78 -8,17 PSI20 103%
PHAROL 0,267 2,74 6,60 100% =S
REN 2,420 -1,22 2,38 5775 101%
SEMAPA 21,350 139 19.98 e 100%
SONAE CAP. 1,006 -0,40 13,42 5625 99%
SONAE SGPS 1,112 2,46 1,24 5575 98% +
~ ~ _ _ 5525 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05
- - - - 547522;/04 03/05 10/05 17/05 24/05 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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