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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 -0,3700 0 0 M 1,9803 0 7 0,4971 -0,7876 150
3M -0,3210 0 1 3M 2,3072 -1 5 0,6089 -0,7358
6M -0,2690 0 0 6M 2,4700 -1 5 0,7184 -0,6490 050
12M -0,1840 0 1 12M 2,7075 -2 -7 0,8837 -0,5308 os0l  m——Wr— & Du
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2273 -1 3 -0,0455 0,5970 1,1996 Zona Euro 0,00 CURVA FORWARD
2y -0,1740 -3 -4 0,1068 0,7570 1,3178 EUA 1,75 050
3y -0,0520 5 -10 0,2721 0,9045 1,4229 Reino Unido 0,50
4y 0,0890 -8 -15 0,4330 1,0365 1,5134 Japao 0,10 0.25
5Y 0,2340 -9 -17 0,5843 1,1525 1,5950 Canada 1,25 0.00
7v 0,5090 -9 -18 0,8494 1,3455 1,7086 Suica -0,75 S S
10Y 0,8470 -9 -16 1,1490 1,5384 1,8161 China 5,75 025
15Y 1,1990 -9 -13 1,4293 1,6934 1,8716 Brasil 6,50 050
20Y 1,3600 -9 -12 1,5444 1,7280 1,8412 Austrélia 1,50
30Y 1,4260 -9 -10 1,5696 1,6890 1,7580 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1y 2,5200 0 -4 2,8071 2,8710 2,8885 s W
2y 2,7140 -1 5 2,8160 2,8840 2,9195 oo
3y 2,8040 -1 -6 2,8095 2,8950 2,9420 e
Y 2,8520 -2 -6 2,8734 2,8795 2,9335 12
5Y 2,8760 2 -8 2,8620 2,9200 3,0085 ore
7v 2,9160 -2 -8 2,8880 2,9455 2,9900 0ze
10Y 2,9690 2 -8 2,9350 2,9520 2,9865 P —— p ~ i VS
15Y 3,0180 -2 -7 2,9370 2,9890 2,9820
20Y 3,0280 2 -8 2,9380 2,9510 2,9720 —=—ER  —=—UsD
30Y 2,9930 -2 -8 2,8980 2,8980 2,9050
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 125
BRENT 77,21 1,82 2,52 oT 2y 0,187 0,17 3650 g 120
JETFUEL 731,50 1375 24,75 OT5Y 0,887 -0,15 3050 115
DIESEL 692,00 1550 33,00 OT 10Y 2,057 -0,14 38,10 ' 110
COBRE 6.827,00 -2500 63,00 BUND10Y  -0,111 9,69 20,60 0% e
ZINCO 3.09800 4250 -27,50 SCHATZ2Y  -0,053 10,06 920 0B
OURO 1.301,74 2,89  -13,61 T-NOTE10Y 3,550 8,15 9,10 000+ ! 090
TRIGO 520'50 -16,00 10‘00 T-NOTE 2Y 2,766 8,93 _11’30 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05
LICENCA C02 15,88 -0,42 2,29 GILT 10Y 1,495 1,82 -18,10 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1632  0,64%  -3,70% 1,1717 1,1802 1,1990 125
EUR/GBP 0,875  -0,41%  0,53% 0,8774 0,8799 0,8857
EUR/JPY 126,76  -0,69%  4,23% 126,76 126,76 126,76 124
EUR/CHF 1,1545  -0,92%  3,66% 1,1533 1,1520 1,1495 123
EUR/BRL 43662 -1,46%  -3,04% 4,4365 4,5023 4,6501
EUR/PLN 43149  047%  -1,78% 4,3372 4,3594 4,4054 122
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1632  0,8750 126,76 1,1545 10,2682  7,4447 1,4981 15407  4,3662 9,5349
UsD 0,8611 - 0,7532 108,885 0,9893 8,8350 6,4090 1,2876 1,3236  3,7439 8,1976
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 7,570 3,42 46,39 Titulo Variacéo % PSI 20 544356  1,39% 1,02% 580145  5.014,62
BCP 0,247 3,00 9,34 PHAROL 5,09 CAC40 542735 -0,20% 2,16%  5.657,44  4.99507
CORT.AMORIM 11,4400 0,18 11,07 ALTRI 3,42 ESTX50 PR  3.441,19 038% -1,79% 3.708,82  3.261,86
cTT 2,8260 314  -19.42 cTT 3,14 XTRADAX  12.783,76 0,93% -1,04% 13.596,89 11.726,62
EDP 3,390 1,10 17,50 BCP 3,09 S&P 500 272025  1,12% 174%  2.872,87  2.403,59
EDP R 7,990 0,25 14,68 SEMAPA 2,61 IBEX 35 9.566,20 0,47% -4,76% 11.048,00 9.327,60
GALP 15780 1,87 2,97 NIKKEI 225 ~ 22.018,52 -1,52% -3,28% 24.129,34 19.239,52
IBERSOL 11,050  -0,45 -9,05
J MARTINS 13520 052  -16,52 p .
MOTA ENGIL 3,230 157  -11,82 IBERSOL -0,45 Losss EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,280 1,05 24,18 SONAE CAP. -0,55
NOS 4,566 031  -16,69 103% NS
NOVABASE 2,860 2,14 -6,20 PSI20 Lowe \/
PHAROL 0,258 5,09 3,20
REN 2,356 1,29 -4,96 5750 9%
SEMAPA 21,650 2,61 21,66 5650 —
SONAE CAP. 0,905 -0,55 2,03 S50
SONAE SGPS 1,053 1,45 -6,48 ‘
_ _ ~ ~ 5450 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05
- - - - SSSODLOS 08/05 15/05 22/05 29/05 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  ——— NIKKEI
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