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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 w— - ——m
M -0,3680 0 0 M 2,4419 0 5 0,7309 -0,7944 150
3M -0,3140 0 0 3M 2,5219 0 7 0,8038 -0,7116
6M -0,2410 0 -1 6M 2,5538 0 -8 0,9065 -0,6560 050
12M -0,1350 0 2 12M 2,6354 2 -13 1,0439 -0,5196 o050l  M——W—— W 1w
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2615 0 3 -0,2294 0,0865 0,5246 Zona Euro 0,00 CURVA FORWARD
2y -0,2370 0 -4 -0,1576 0,2035 0,6290 EUA 2,50 000
3y -0,1850 0 7 -0,0686 0,3115 0,7320 Reino Unido 0,75 I R
4y -0,1110 0 9 0,0281 0,4186 0,8280 Japao 0,10
5Y -0,0280 0 11 0,1271 0,5226 0,9155 Canada 1,75 025 %
v 0,1530 1 -13 0,3281 0,7130 1,0585 Suica 0,75
10Y 0,4260 1 -16 0,6012 0,9263 1,2050 China 5,75
15Y 0,7640 2 17 0,8925 1,1186 1,3060 Brasil 6,50 050
20Y 0,9340 2 -18 1,0319 1,1882 1,3065 Austrélia 1,50
30Y 1,0110 2 -18 1,0801 1,1745 1,2405 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,4470 1 -16 2,0906 2,1383 2,3590 20—
2y 2,2800 1 23 2,0355 2,1740 2,3630 200
3y 2,2080 0 24 2,0097 2,2260 2,4310 150
4y 2,1910 0 24 2,0890 2,2770 2,4880 100
5Y 2,2030 0 24 2,1320 2,3240 2,5279 050 /‘
v 2,2600 0 23 2,2210 2,4040 2,5620 000
10Y 2,3610 0 -23 2,3782 2,4950 2,6110 D I s S SR SR v v 15y 20v oy
15Y 2,4810 -1 22 2,4690 2,5580 2,6360 '
20Y 2,5350 -1 21 2,5170 2,5760 2,6280 —e—ER —e—uUsD
30Y 2,5590 -1 21 2,5512 2,5670 2,6287
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 076
BRENT 72,49 0,28 1,06 oT 2y 0,363 0,00 0,90 oo 074
JETFUEL 690,25  -350 21,75 OT 5Y 0,061 0,01 -7,00 ' ore
DIESEL 656,25  -2,75 17,50 oT 10Y 1,058 0,01 11,60 %% 068
COBRE 6.057,00 -44,00 -500,00 BUND 10Y 0,501 1,65 411,50 030 066
ZINCO 2.667,50 -37,50 -170,00 SCHATZ2Y  -0,016 0,46 B70 o by
OURO 1.277,40 1,48 1,66  T-NOTE10Y 3,134 0,48 41350 o000 0560
TRIGO 479,75 14,75 31,50  T-NOTE 2Y 2,605 0,58 -14,20 19004 2604 03/05 1005 17105
LICENGA C02 25,31 0,31 -1,58 GILT 10Y 0,974 1,36 -14,90 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1167  -0,04%  -0,74% 1,1253 1,1337 1,1501 ™
EUR/GBP 0,8762  -0,03%  -1,31% 0,8789 0,8818 0,8880
EUR/IPY 122,67  -0,27%  2,60% 122,67 122,67 122,67
EUR/CHF 1,1265  0,14%  1,50% 1,1254 1,1243 1,1223
EUR/BRL 45957  -0,51%  -3,58% 4,6686 4,7390 4,8710
EUR/PLN 42988  0,17%  -0,34% 4,3211 4,3438 4,3916 113
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0,88 130
128 112
087 126 '
0,86 h ’\——\/J—Jj—\/\/\v\/
122
0,85 + t 111
18/03 01/04 15/04 29/04 13/05 18/03 25/03 01/04 08/04 15/04 22/04 29/04 06/05 13/05 20/05 18/03 25/03 01/04 08/04 15/04 22/04 29/04 06/05 13/05 20/05
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1167  0,8762 122,67 1,1265 10,7878 7,4695 1,5007 1,61594  4,5957 9,8073
uUsD 0,8957 - 0,7851 109,97 1,0086 9,6597 6,6902 1,3430 1,4462  4,1077 8,7780
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,160 3,75 6,21 Titulo Variagdo % PSI 20 5.101,39 -0,33% 7,82% 580145  4.551,84
BCP 0,250 -1,03 8,85 SEMAPA 1,84 CAC40 5.350,72 -1,61% 13,11% 5657,44  4.55599
CORT.AMORIM 10,320  -1,34 14,67 J MARTINS 1,71 ESTX50 PR 3.366,03 -1,74% 12,15%  3.596,20  2.908,70
cTT 2,212 1,47 24,92 cTT 1,47 XTRADAX  12.029,40 -1,71% 13,93% 13.204,31 10.279,20
EDP 3,232 0,74 6,00 NOS 1,46 S&P 500 2.848,96  -0,35% 13,67%  2.954,13  2.346,58
EDP R 8,590 0,12 10,48 GALP 0,56 IBEX 35 9.191,60 -0,95% 7,63%  10.221,00  8.286,20
GALP 14,285 0,56 3,55 CORT.AMORI ~ -1,34 NIKKEI 225  21.301,73  0024%  6,43%  24.448,07 18.94858
IBERSOL 7,980 -0,50 1,01 NOVABASE -2,45
J MARTINS 13,110 1,71 26,79 REN 2,87 B 5
MOTAENGIL 2086  -095 2057 ALTRI 375 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,386 3,86 5,94 NAVIGATOR -3,86 1015 o~
NOS 5,900 1,46 11,43 100%
NOVABASE 2,390 2,45 18,32 PSI120 0% A
PHAROL 0152  -078  -6.86 o8 A\VAN
RAMADA 7,620 -1,04 1,60 w550 7%
REN 12,860  -2,87 -1,83 96%
SEMAPA 0,885 1,84 424 5250 95%
SONAE CAP. 0,907 0,93 11,98 5150 9496 +
SONAE SGPS 7,620 -1.04 1,60 19/04 26/04 03/05 10/05 17/05

5050 —+
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