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RENDA FIXA
INTERBANK OFFERED RATES 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 1,9756 1 8 0,4982 -0,7865 150
3M -0,3220 0 1 3M 2,3181 0 5 0,6107 -0,7336
6M -0,2690 0 0 6M 2,4819 0 -4 0,7231 -0,6478 050
12M -0,1860 0 0 12M 2,7314 -1 -4 0,9006 -0,5256 o050l M——Fr— @ M
INTEREST RATE SWAPS s EURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2377 0 2 -0,0666 0,6028 1,1650 Zona Euro 0,00 CURVA FORWARD
2y -0,1530 2 -3 0,0853 0,7571 1,2730 EUA 1,75 025
3y 0,0030 -3 -6 0,2574 0,8939 1,3740 Reino Unido 0,50 w
ay 0,1780 -4 -8 0,4185 1,0160 1,4600 Japao 0,10 0,00
5Y 0,3430 5 -9 0,5633 1,1213 1,5361 Canada 1,25 "‘M e
1A% 0,6310 5 -10 0,8186 1,3122 1,6540 Suica 0,75 025
10Y 0,9670 5 -9 1,1109 1,4970 1,7693 China 575
15Y 1,3140 5 7 1,3925 1,6566 1,8305 Brasil 6,50 050
20Y 1,4740 5 5 1,5106 1,6942 1,8051 Australia 1,50
30Y 1,5390 5 -3 1,5397 1,6581 1,7250 india 4,00 EURIEOR 3M EURIBOR 6 EURIBOR 124
usD FIXING 1D (bps) 1M (bps) % 3y 5Y a5 INTEREST RATE SWAPS
1y 2,5200 0 -4 2,8778 2,9604 2,8417 s W-—"-
2y 2,7140 -1 5 2,9560 2,9906 2,9480 225
3y 2,8040 -1 -6 2,9599 2,9934 2,9910 s
ay 2,8520 -2 -6 2,9727 3,0055 3,0551 Lo
5Y 2,8760 -2 -8 2,9790 3,0206 3,0784 ors
7Y 2,9160 -2 -8 3,0006 3,0513 3,0847 0z
10Y 2,9690 2 -8 3,0305 3,0828 3,0045 o = - - — S —————
15Y 3,0180 -2 -7 3,0671 3,0878 3,1009
20Y 3,0280 -2 -8 3,0645 3,0709 3,0602 —=—EUR  —=—UsD
30Y 2,9930 -2 -8 3,0204 3,0174 3,0093
COMMODITIES  LAST  Var.1D Var.iM | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 125
BRENT 75,16 -1,28 1,37 oT 2Y 0,126 0,03 3000 4 120
JETFUEL 727,00 -2050 26,50 oT5Y 0,894 0,10 29,40 115
DIESEL 686,25 -1850 34,50 oT 10Y 2,071 0,12 3860 7 _/N:/\_/_//A 110
COBRE 6.858,00 500  -123,00 BUND 10Y -0,145 -6,84 27,30 0% 1,05
ZINCO 3.05550 14,00  -80,50 SCHATZ2Y  -0,087 -4,81 1440 0B
OURO 1.298,77 -293  -2458 T-NOTE10Y 3572 -4,36 -10,30 o000+ 095
TRIGO 543,00 12,75 44,00  T-NOTE2Y 2,793 -3,89 -9,00 27104 04105 11/05 18/05 25005
LICENCA C02 16,33 0,33 2,77 GILT 10Y 1,575 0,00 -18,90 USD ——GBP —— EUR(RHS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,1644  -027%  -3,60% 1,1727 1,1815 1,2004 125
EUR/GBP 0,87465 0,09%  0,57% 0,8769 0,8795 0,8854
EUR/IPY 127,33 031%  3,76% 127,33 127,33 127,33 124
EUR/CHF 1,1550 -0,10%  3,62% 1,1538 1,1526 1,1504 .
EUR/BRL 43146  -139%  -1,90% 4,3819 4,4465 4,5921 :
EUR/PLN 43008  0,28%  -1,46% 4,3241 4,3467 4,3933 122
EURGBP EURJPY 121
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1644  0,8747 127,33 1,1550 10,2473  7,4485 1,5138 154097  4,3146 9,5324
usD 0,8605 - 0,7519 109,35 0,9938 8,8091 6,4090 1,3015 1,3249  3,7088 8,1916
ACCIONISTA
TITULO COTACAC 1D%  YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 7,450 -2,99 44,07 Titulo Variac&o % PSI 20 551302 -1,74% 2,31% 580145  5.014,62
BCP 0,260 -3,34 -4,30 IBERSOL 1,35 CAC40 550893 -0,61% 3,70% 565744  4.99507
CORT.AMORIM 11,7800 1,03 14,37 CORT. AMORI 1,03 ESTX50PR 348264 -093% -0,61% 3.70882  3.261,86
CTT 28380  -0,84  -19,08 SEMAPA 0,70 XTRADAX  12.86346 -0,58% -0,42% 13.596,89 11.726,62
EDP 3,378 -1,23 17,09 NOVABASE 0,36 S&P 500 272133 -024% 1,78%  2.872,87  2.403,59
EDP R 8,020 0,87 15,11 NOS 0,21 IBEX 35 9.764,40 -0,63% -2,78% 11.048,00  9.327,60
GALP 15600  -344 1,79 ALTRI 2,99 NIKKEI 225 ~ 22.481,09 0,13% -1,25% 24.129,34  19.239,52
IBERSOL 11,300 1,35 -7,00 BCP -3,34
J MARTINS 13790  -143  -14,.85 GALP -3,44 . .
MOTAENGIL 3385 000  -7.59 SONAESGPS | 4,95 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,320 0,75 25,12 SONAE CAP. 7,75 Lo
NOS 4,716 0,21 -13,96
NOVABASE 2,810 0,36 7,84 pSI20 103%
PHAROL 0263  -1,50 500 102% \
REN 2,406 -0,58 -2,94 5775 101%
SEMAPA 21500 070 2082 o 100%
SONAE CAP. 0,928 7,75 4,62 5625 99%
SONAE SGPS 1,057 -4,95 6,13 5575 98% +
- - - - 5525 27/04 04/05 11/05 18/05 25/05
- - - - 547521,,04 04/05 11/05 18/05 25/05 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  —— NIKKEI
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