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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) GBPLIBOR CHF LIBOR 250 s ——1*8
M -0,3660 0 0 M 2,4628 0 -1 0,7311 -0,7912 150
3M -0,3080 0 0 3M 2,5620 0 3 0,8090 -0,7136
6M -0,2300 0 0 6M 2,5944 2 5 0,9213 -0,6522 050
12M -0,1170 0 -1 12M 2,7214 2 -3 1,0856 -0,5132 os0 ] m———R/—— & 1w
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2346 0 0 -0,1796 0,1421 0,5543 Zona Euro 0,00 CURVA FORWARD
2y -0,2040 0 -1 -0,1064 0,2421 0,6590 EUA 2,50 000
3y -0,1450 -1 2 -0,0233 0,3460 0,7628 Reino Unido 0,75 & W
4y -0,0680 -1 3 0,0685 0,4488 0,8590 Japao 0,10
5Y 0,0180 -1 3 0,1648 0,5521 0,9465 Canada 1,75 025 Q//
v 0,2070 -1 -4 0,3631 0,7424 1,0930 Suica 0,75
10Y 0,4900 2 -4 0,6360 0,9576 1,2400 China 5,75
15Y 0,8370 -1 -4 0,9272 1,1503 1,3400 Brasil 6,50 050
20Y 1,0100 -1 3 1,0655 1,2191 1,3397 Austrélia 1,50
30Y 1,0890 -1 3 1,1106 1,2025 1,2705 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1y 2,5390 2 -4 2,2343 2,2317 2,4100 e e e e g ==
2y 2,4060 -3 -4 2,2072 2,2650 2,4415 228
3y 2,3400 3 3 2,2151 2,3325 2,4710 175
4y 2,3190 -4 3 2,2447 2,3530 2,5330 125
5Y 2,3290 -4 2 2,2805 2,3970 2,5944 075
v 2,3770 -4 2 2,3574 2,5004 2,6230 025
1oy 24690 -4 -1 24425 2,5600 2,6555 ol m——m——® v s 7 10v 157 20v 307
15Y 2,5810 -4 -1 2,5627 2,6040 2,6785 :
20Y 2,6310 -4 -1 2,6058 2,6671 2,6950 —e—ER —e—uUsD
30Y 2,6520 -4 -1 2,5990 2,6360 2,6475
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 078
BRENT 70,38 0,50 0,23 oT 2y 0,332 0,02 1,20 oo 076
JETFUEL 669,75 4,49 6,08 OT 5Y 0,062 -0,01 -9,30 ' o
DIESEL 640,25 3,74 9,08 oT 10Y 1,085 0,01 1400 % 070
COBRE 6.161,50 -56,00 -221,00 BUND 10Y 0,457 -1,08 B B — Y
ZINCO 2.779,00 -74,00  -174,00 SCHATZ2Y 0,005 -1,38 320 o oo
OURO 1.281,14 -313 -16,75 T-NOTE 10Y 3,186 0,81 -5,00 o —_— | e
TRIGO 437,50 _2’00 _31’25 T-NOTE 2Y 2,654 -0,58 _5'40 09/04 11/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05
LICENGA C02 26,81 0,41 2,50 GILT 10Y 1,059 2,76 2,60 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1202  0,15%  -0,39% 1,1290 1,1375 1,1542 ™
EUR/GBP 0,86095 -0,52%  0,10% 0,8637 0,8665 0,8725
EUR/IPY 12331 0,34%  1,66% 123,31 123,31 123,31
EUR/CHF 1,1410  0,02%  -1,36% 1,1399 1,1388 1,1366
EUR/BRL 4,4049  0,86%  -1,53% 4,4740 4,5435 4,6730
EUR/PLN 42927  -0,03%  -0,10% 4,3149 4,3367 4,3820 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1202  0,8610 123,31 1,1410 10,7471 7,4658 1,5084 159991  4,4049 9,8143
uUsD 0,8930 - 0,7693 110,135 1,0181 9,5950 6,6664 1,3467 1,4277 39323  8,7645
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,535 -1,66 12,67 Titulo Variagdo % PSI 20 5.200,23 -0,63% 9,91% 580145  4.551,84
BCP 0,248 0,16 8,19 MOTA ENGIL 1,66 CAC40 5.417,59  0,40% 14,52%  5.657,44  4.55599
CORT. AMORIM 10,300 0,19 14,44 IBERSOL 0,76 ESTX50 PR 3.417,26  0,47% 13,85% 3.596,20  2.908,70
cTT 2,410 2,67 -18,19 EDPR 0,47 XTRADAX 1217993 0,72% 1535% 13.204,31 10.279,20
EDP 3,282 -0,55 7,64 S&P 500 2.884,19  0,00% 1505%  2.954,13  2.346,58
EDP R 8,570 0,47 10,23 IBEX 35 9.227,00 -0,09% 805%  10.291,40  8.286,20
GALP 14,140 0,35 2,50 SEMAPA 1,12 NIKKEI 225  21.602,59 -1,46% 7,93%  24.448,07 18.94858
IBERSOL 7,940 0,76 0,51 ALTRI -1,66
J MARTINS 13,890 0,86 34,33 NAVIGATOR -1,78 N .
MOTAENGIL 2202 166  36.77 REN 241 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,642 -1,78 117 cTT 2,67
NOS 585  -009 1058 10
NOVABASE 2510 079 24,26 PSI20 103% —— ——\_~
PHAROL 0,158 0,75 3,19 102%
RAMADA 7,700 0,26 2,67 5400 101% =
REN 13,740 2,41 4,89 5350 100%
SEMAPA 0,880 1,12 3,65 s300 9%
SONAE CAP. 0.958 -0.98 18.21 5250 o 69/04 11/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05
SONAE SGPS 7,700 0,26 2,67 woo0 |
- - - - 09/04 16/04 23/04 30/04 07/05 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ———IBEX  — NIKKEI
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