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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 {—g———————a———"
M -0,3660 0 0 M 2,4376 0 -4 0,7311 -0,7950 150
3M -0,3110 0 0 3M 2,5245 1 -8 0,8046 -0,7106
6M -0,2350 0 0 6M 2,5509 -4 -9 0,9095 -0,6572 050
12M -0,1250 0 -1 12M 2,6393 -3 -11 1,0545 -0,5136 os0 ]  M——W— W om
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2490 -1 2 -0,2139 0,1039 0,5053 Zona Euro 0,00 CURVA FORWARD
2y -0,2180 -1 -1 -0,1462 0,2065 0,6077 EUA 2,50 000
3y -0,1640 -1 2 -0,0627 0,3060 0,7090 Reino Unido 0,75 R T T I SO
4y -0,0870 -1 2 0,0307 0,4062 0,8000 Japao 0,10
5Y -0,0020 0 3 0,1249 0,5063 0,8850 Canada 1,75 025 %
v 0,1820 -1 -4 0,3188 0,6890 1,0270 Suica 0,75
10Y 0,4610 -1 5 0,5849 0,8993 1,1710 China 5,75
15Y 0,7970 2 6 0,8693 1,0877 1,2700 Brasil 6,50 050
20Y 0,9670 2 6 1,0052 1,1552 1,2690 Austrélia 1,50
30Y 1,0420 2 7 1,0469 1,1357 1,2000 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1Y 2,4340 5 -17 2,0671 2,1259 2,3275 W
2y 2,2660 -7 22 2,0501 2,1625 2,3700 228
3y 2,2020 6 21 2,0726 2,1940 2,4200 175
4y 2,1900 7 20 2,0890 2,2857 2,4640 125
5Y 2,2080 5 -19 2,1582 2,3343 2,5260 075
v 2,2670 5 17 2,2488 2,3980 2,5405 025
10Y 2,3710 -4 -16 2,3485 2,5093 2,6070 oz ] = = — — p~ - -~
15Y 2,4890 3 -16 2,4590 2,5766 2,6225 :
20Y 2,5420 -3 -15 2,5060 2,5760 2,6130 —e—ER —e—uUsD
30Y 2,5660 3 -15 2,5255 2,5750 2,6090
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 080
BRENT 71,94 0,70 1,20 oT 2y 0,337 0,01 0,80 080
JETFUEL 676,25 1,75 9,31 oT 5y 0,096 0,01 6,30 ' o7
DIESEL 64450 0,75 6,75 oT 10Y 1,126 0,01 700 % 070
COBRE 6.04350 16,00  -457,00 BUND 10Y 0,509 2,51 -16,40 040
ZINCO 2.644,25 27,25  -301,75 SCHATZ2Y  -0,028 -1,38 830 o 065
OURO 1.296,22 0,30 6,73 T-NOTE10Y 3,118 2,73 -14,90 - " | &
TRIGO 458,50 10’00 _4’75 T-NOTE 2Y 2'565 _2’52 _18,80 16/04 18/04 20/04 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05
LICENGA C02 25,96 0,07 0,85 GILT 10Y 0,988 2,92 -16,20 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1183  -0,38%  -1,15% 1,1271 1,1354 1,1517 ™
EUR/GBP 0,8682  -0,11%  -0,59% 0,8709 0,8738 0,8800
EUR/IPY 12224  0,62%  3,62% 122,24 122,24 122,24
EUR/CHF 1,1311  0,02%  0,35% 1,1299 1,1289 1,1268
EUR/BRL 44684  -0,30%  -2,04% 4,5402 4,6068 4,7368
EUR/PLN 43028  0,09%  -0,69% 4,3255 4,3476 4,3938 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1183  0,8682 122,24 1,1311 10,7612 7,4686 1,5054 161756  4,4684 9,7726
uUsD 0,8923 - 0,7773 109,495 1,0085 9,6023 6,6621 1,3451 1,4425 3,9977 88,7212
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,280 -0,08 8,28 Titulo Variagdo % PSI 20 5.131,37  044% 845% 580145  4.551,84
BCP 0,252 0,36 9,98 crT 2,61 CAC40 537426  0,62% 13,60% 5.657,44  4.55599
CORT. AMORIM 10,220 0,39 13,56 SONAE CAP. 1,96 ESTX50PR  3.38578  0,64% 12,81% 3.596,20  2.908,70
cTT 2,204 2,61 25,19 MOTA ENGIL 1,14 XTRADAX  12.099,57  0,90% 14,59% 13.204,31 10.279,20
EDP 3,157 0,10 3,54 EDPR 0,93 S&P 500 2.849,62  0,53% 13,67%  2.954,13  2.346,58
EDP R 8,720 0,93 12,15 NOS 0,78 IBEX 35 9.177,10  0,54%  7,46% = 10.221,00  8.286,20
GALP 14,000 0,50 1,49 RAMADA 0,26 NIKKEI 225  21.188,56 058% 586% = 24.448,07 18.94858
IBERSOL 8,060 -0,98 2,03 RAMADA 0,26
J MARTINS 13,670 0,66 32,21 SEMAPA 0,35 B 5
MOTA ENGIL 2,134 1,14 32,55 REN 0,46 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,456 -0,06 -4,00 IBERSOL 0,98
NOS 5,780 0,78 9,16 101% N
NOVABASE 2,510 0,40 24,26 PSI120 oo
PHAROL 0,158 0,25 343
RAMADA 7,620 0,26 1,60 ss50 o7%
REN 13,040  -046 -0,46 0%
SEMAPA 0,861 0,35 1,41 5250
SONAE CAP. 0,960 1,96 18,52 5150 % +
SONAE SGPS 7,620 -0,26 1,60 16/04 18/04 20/04 22/04 24/04 26/04 28/04 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05
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