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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 r/"/.
M -0,3700 0 0 M 2,0838 0 13 0,5055 -0,7854 150
3M -0,3230 0 0 3M 2,3247 0 0 0,6308 -0,7312
6M -0,2680 0 0 6M 2,4969 -1 0 0,7550 -0,6426 050
12M -0,1810 0 1 12M 2,7719 0 1 0,9356 -0,5234 050l M——W— @ i
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2525 0 -1 -0,1002 0,5610 1,1200 Zona Euro 0,00 CURVA FORWARD
2y -0,1710 0 5 0,0635 0,7070 1,2430 EUA 2,00 025
3y -0,0280 -1 -10 0,2286 0,8440 1,3550 Reino Unido 0,50 w
ay 0,1320 -1 -13 0,3834 0,9740 1,4550 Japdo 0,10 000
5Y 0,2850 2 -16 0,5292 1,0930 1,5347 Canada 1,25 R R A = 2
7v 0,5630 2 -18 0,7937 1,2940 1,6787 Suica 0,75 025
10Y 0,9060 2 -17 1,1039 1,5006 1,7850 China 5,75
15Y 1,2730 -1 -15 1,3981 1,6707 1,8550 Brasil 6,50 050
20Y 1,4460 0 -13 1,5247 1,7142 1,8340 Australia 1,50
30Y 1,5250 0 -11 1,5595 1,6848 1,7590 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,6190 1 9 3,0030 2,9705 2,9524 o ————=——
2y 2,8180 2 4 2,9560 2,9450 2,9220 250
3y 2,8950 2 0 2,9800 2,9345 2,9350 200
4y 2,9460 1 5 2,9550 2,9230 2,9650 150
5Y 2,9260 3 6 2,9590 2,9520 3,0083 o
7v 2,9380 -4 -9 2,9560 2,9700 2,9885 050
10Y 2,9670 -4 12 3,0093 2,9810 3,0070 D I . S o~ ~ o v o wor
15Y 3,0030 -4 -13 2,9840 3,0257 2,9905 -
20Y 3,0060 -4 -14 2,9935 2,9690 2,9630 —e—ER  —e—uUsD
30Y 2,9700 -4 -14 2,9250 2,9576 2,9045
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 120
BRENT 74,93 -0,41 -3,56 oT2Y -0,144 0,00 0,00 100 115
JETFUEL 694,91 1,66 -51,09 oT5Y 0,610 0,01 -8,10
DIESEL 653,41 1,41 -47,59 oT 10Y 1,738 0,01 1300 °® 10
COBRE 6.972,00 -56,00 109,00 BUND10Y  -0,114 2,75 23,20 080 105
ZINCO 307550 -1575  -26,50 SCHATZ2Y  -0,009 -1,38 D90 | | 025 e el 1,00
OURO 1.27562 -300  -17,06 T-NOTE10Y 3,616 2,86 -14,90 o000 | | 095
TRIGO 489150 _12’00 _44’50 T-NOTE 2Y 2'957 _1’56 _8'20 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06 06/06 08/06 10/06 12/06 14/06 16/06 18/06
LICENCA C02 14,22 0,38 -1,03 GILT 10Y 1,519 -3,85 -22,50 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1534  -0,68%  -1,91% 1,1614 1,1700 1,1895 ™
EUR/GBP 0,87693  -0,04%  -0,06% 0,8793 0,8819 0,8879
EUR/JPY 126,78  1,18%  3,20% 126,78 126,78 126,78 123
EUR/CHF 1,1523  021%  1,95% 1,1511 1,1498 1,1474
EUR/BRL 43217  0,71%  0,27% 4,3917 4,4610 4,6215 122
EUR/PLN 43069 -0,23%  -0,29% 4,3304 4,3548 4,4023 121
EURGBP EURJIPY 120
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1534  0,8769 126,78 1,1523 10,3112 7,4540 1,5363 1,5681  4,3217 9,4830
usD 0,8647 - 0,7593 109,845 0,9955 8,9463 6,4462 1,3273 1,3573  3,7514 8,2116
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 8,350 -1,07 61,48 Titulo Variagéo % PSI 20 554450 -0,45% 290%  5801,45  5.014,62
BCP 0,268 1,21 -1,40 crT 2,44 CAC40 5.390,63 -1,10% 147%  5657,44  4.995,07
CORT.AMORIM 11,5000 1,41 11,65 IBERSOL 2,19 ESTX50PR  3.43530 -090% -196%  3.708,82  3.261,86
cTT 3,0280 2,44 -13,66 PHAROL 1,46 XTRADAX  12.677,97 -1,22% -1,86% 13.596,89 11.726,62
EDP 3,380 -0,29 17,16 CORT.AMORIl | 1,41 S&P 500 2759,28  -0,52% 321% = 2.872,87 240570
EDP R 8,345 -0,06 19,78 BCP 1,21 IBEX 35 9.75540  -0,14% -2,87% 10.901,50  9.327,60
GALP 15765  -1,75 2,87 MOTA ENGIL -1,16 NIKKEI 225  22.278,48 -1,77% -2,14% 24.129,34  19.239,52
IBERSOL 11,650 2,19 -4,12 SONAE SGPS 1,34
J MARTINS 12,775  -2.26  -21,12 GALP 1,75 -
MOTAENGIL 2985  -1.16  -1851 SEMAPA 1,04 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,315 -0,56 25,94 J MARTINS 2,26 1019
NOS 4,692 017  -14.40
NOVABASE 2,760 0,00 -9,48 pSI20 99%
PHAROL 0,244 1,46 -2,40
REN 2,390 0,25 -3,59 5750 e
SEMAPA 22,800  -194 28,13 5650 o5%
SONAE CAP. 0,908 0,22 2,37 5550
SONAE SGPS 1,103 -1,34 2,04 935 4
K R B R 5450 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06 06/06 08/06 10/06 12/06 14/06 16/06 18/06
- - - - 53502‘1/05 28/05 04/06 11/06 18/06 PSI20 ~——— CAC40 Eurostoxx50 ——— DAX S&P500 — IBEX = NIKKE!
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