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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——
M -0,3660 0 0 M 2,4324 -1 -4 0,7313 -0,7920 150
3M -0,3120 0 0 3M 2,5251 0 6 0,8064 -0,7102
6M -0,2370 0 -1 6M 2,5509 0 -9 0,9053 -0,6560 050
12M -0,1280 0 2 12M 2,6325 -1 -12 1,0449 -0,5192 o501  M——W— W om
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2520 0 2 -0,2160 0,1148 0,5150 Zona Euro 0,00 CURVA FORWARD
2y -0,2320 -1 -4 -0,1441 0,2166 0,6160 EUA 2,50 000
3y -0,1850 2 6 -0,0576 0,3170 0,7200 Reino Unido 0,75 R T T I SO
4y -0,1140 3 -8 0,0360 0,4166 0,8150 Japao 0,10
5Y -0,0350 3 -10 0,1321 0,5177 0,8957 Canada 1,75 025 %
v 0,1450 -4 12 0,3279 0,7030 1,0410 Suica 0,75
10Y 0,4210 -4 -14 0,5950 0,9149 1,1880 China 5,75
15Y 0,7560 -4 -15 0,8831 1,1040 1,2870 Brasil 6,50 050
20Y 0,9240 -4 -16 1,0201 1,1726 1,2880 Austrélia 1,50
30Y 0,9990 -4 -16 1,0650 1,1558 1,2206 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,4380 0 -17 2,1033 2,1230 2,3425 e ———E
2y 2,2740 1 21 2,0835 2,1845 2,3690 200
3y 2,2120 1 20 2,0850 2,2070 2,4385 150
4y 2,2010 1 -19 2,1230 2,2615 2,4810 100
5Y 2,2180 1 -18 2,1650 2,3330 2,5401 050 /'
v 2,2780 1 -16 2,2520 2,4055 2,5760 000
10Y 2,3810 1 -15 2,3881 2,5080 2,6230 0w ) WA N v v 15y 20v oy
15Y 2,4990 1 -15 2,4680 2,5660 2,6560 '
20v 2,5500 1 -14 2,5165 2,5840 2,6390 ——ER  —=—UsD
30Y 2,5730 1 -14 2,5460 2,5880 2,6065
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 080
BRENT 72,99 1,22 1,78 oT 2y -0,349 0,01 020 o o7
JETFUEL 695,25 19,00 29,75 oT 5Y 0,066 0,03 -8,40
DIESEL 663,50 19,00 28,00 oT 10Y 1,079 -0,05 12,00 ¥ HVJ\I\_\/ o
COBRE 6.077,50 58,00  -39500 BUND 10Y 0,507 0,14 670 o0 T s
ZINCO 268350 3925 -232,50 SCHATZ2Y  -0,023 0,46 7,30 0 060
OURO 1.28503 -12,95 10,98 T-NOTE 10Y 3,138 2,73 -16,50 - | 455
TRIGO 462,75 14’00 14’25 T-NOTE 2Y 2'597 3’68 _17'90 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05
LICENGA C02 25,53 0,44 -1,47 GILT 10Y 0,992 0,18 -15,50 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1203  0,18%  -0,90% 1,1289 1,1372 1,1536 ™
EUR/GBP 0,87463  -0,74%  -1,23% 0,8773 0,8802 0,8864
EUR/JPY 122,81  -0,46%  3,08% 122,81 122,81 122,81
EUR/CHF 1,1292  0,16%  0,72% 1,1281 1,1270 1,1250
EUR/BRL 44801  005%  -1,73% 4,5525 4,6209 4,7512
EUR/PLN 42987  0,05%  -0,59% 4,3208 4,3434 4,3907 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1203  0,8746 122,81 1,1292 10,7561 7,4678 1,5016 1,6188  4,4801 9,7602
uUsD 0,8946 - 0,7817 109,935 1,0098 9,6164 6,6802 1,3427 1,4481  4,0171 8,7269
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,315 0,56 8,88 Titulo Variagdo % PSI 20 5.129,04 -0,05% 840% 580145  4.551,84
BCP 0,255 0,87 10,94 CORT. AMORII 1,57 CAC40 544811  137% 1517% 5657,44  4.55599
CORT. AMORIM 10,380 1,57 15,33 NAVIGATOR 1,50 ESTX50 PR 3.43856  1,56% 14,56%  3.596,20  2.908,70
cTT 2,210 0,27 24,98 RAMADA 1,31 XTRADAX 1231037 1,74% 16,59% 13.204,31 10.279,20
EDP 3,190 1,05 4,62 RAMADA 1,31 S&P 500 2.889,71  1,34% 1525%  2.954,13  2.346,58
EDP R 8,610 -1,26 10,74 REN 1,07 IBEX 35 9.304,30  1,39% 8,95%  10.221,00  8.286,20
GALP 14,130 0,93 2,43 EDPR -1,26 NIKKEI 225  21.062,98 -0,59% 5,24% = 24.448,07 18.94858
IBERSOL 8,040 0,25 1,77 NOVABASE -1,59
J MARTINS 13370  -2,19 29,30 PHAROL -1,78 -
MOTAENGIL 2136 009 32,67 JMARTINS 219 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,508 1,50 2,56 SONAE CAP. -3,07 102%
NOS 5,760 0,35 8,78
NOVABASE 2,470 -1,59 22,28 PSI120 100%
PHAROL 0,155 -1,78 5,15
RAMADA 7,720 1,31 2,93 ss50 8%
REN 13,180 1,07 0,61 -
SEMAPA 0,861 0,00 1,41 5250
SONAE CAP. 0,931 -3,07 14,88 5150 % +
SONAE SGPS 7’720 1'31 2,93 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05
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