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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———=n
M -0,3740 0 -1 M 2,4294 0 5 0,7263 -0,7946 150
3M -0,3170 0 -1 3M 2,5238 0 6 0,7945 -0,7118
6M -0,2450 0 -1 6M 2,5413 -1 -7 0,8919 -0,6610 050
12M -0,1580 -1 -4 12M 2,5999 2 -12 1,0130 -0,5222 o501  M——W—— W om
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2673 0 -4 -0,2549 -0,0230 0,4100 Zona Euro 0,00 CURVA FORWARD
2y -0,2550 -1 6 -0,1948 0,1015 0,5119 EUA 2,50 000
3y -0,2120 -1 8 -0,1200 0,2197 0,6130 Reino Unido 0,75 I R
4y -0,1470 -1 9 -0,0343 0,3082 0,7090 Japao 0,10
5Y -0,0690 -1 9 0,0544 0,4100 0,7940 Canada 1,75 025 J
v 0,1040 2 -11 0,2416 0,5972 0,9406 Suica 0,75 v
10Y 0,3710 2 12 0,5044 0,8119 1,0928 China 5,75
15Y 0,7100 3 -13 0,7954 1,0102 1,1980 Brasil 6,50 050
20Y 0,8820 3 -13 0,9361 1,0850 1,2048 Austrélia 1,50
30Y 0,9660 3 -13 0,9871 1,0779 1,1420 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 250 INTEREST RATE SWAPS
1Y 2,3980 2 -15 1,8771 1,9419 2,1600
2y 2,1900 -3 22 1,8240 1,9955 2,2068 200
3y 2,1150 3 24 1,8505 2,0230 2,2330 150
4y 2,0990 3 24 1,9210 2,0730 2,2974 100
5Y 2,1100 2 24 1,9661 2,1210 2,3388 050 //.
v 2,1640 2 24 2,0567 2,2337 2,3735 000
10Y 2,2640 2 24 2,1816 2,3268 2,4310 s | —— " & 107 157 20v 30v
15Y 2,3860 2 24 2,2984 2,4012 2,4555 '
20Y 2,4400 2 24 2,3505 2,4245 2,4530 ——ER  —=—UsD
30Y 2,4660 2 24 2,3733 2,4060 2,4390
COMMODITIES ~ LAST  Var.1D Var. 1M 1D (bps) 1M (bps) A SWAP 10y-2y 074
BRENT 68,50 -1,61 -3,04 oT 2y -0,400 0,00 590 o oz
JETFUEL 638,00 -1566  -25,50 oT 5y 0,035 0,03 -13,00 068
DIESEL 60850 -1491  -26,25 oT 10Y 0,850 0,07 2750 % 066
COBRE 5.966,00 500  -440,00 BUND 10Y 0,591 2,20 -18,30 030 oo
ZINCO 2.673,00 9,00  -12950 SCHATZ2Y  -0,032 0,46 660 o4 o
OURO 1.28343 555 434  T-NOTE10Y 2,992 -4,45 24,60 o000 | 056
TRIGO 499,50 _5’25 64’25 T-NOTE 2Y 2'485 _5’22 _18'00 30/04 02/05 04/05 06/05 08/05 10/05 12/05 14/05 16/05 18/05 20/05 22/05 24/05 26/05 28/05
LICENGA C02 25,52 0,04 0,86 GILT 10Y 0,806 -3,68 -26,80 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1156  -0,32%  0,05% 1,1241 1,1322 1,1478 ™
EUR/GBP 0,88225 0,17%  -2,14% 0,8849 0,8877 0,8937
EUR/IPY 121,91 044%  2,24% 121,91 121,91 121,91
EUR/CHF 1,1212  049%  1,70% 1,1200 1,1189 1,1168
EUR/BRL 4449  097%  -0,86% 4,5187 4,5860 4,7089
EUR/PLN 42963  0,00%  -0,09% 4,3181 4,3400 4,3867 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1156  0,8823 121,91 1,1212 10,6676 7,4685 1,5061 161139  4,4490 9,7621
uUsD 0,8973 - 0,7912 109,355 1,0075 9,5808 6,6997 1,3528 1,4469 3,9964  8,7659
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,895 -4,61 1,64 Titulo Variagdo % PSI 20 5.04581 -1,19% 6,64% 570190  4.551,84
BCP 0,253 -1,52 10,37 EDPR 1,26 CAC40 522212 -1,70% 10,39%  5.601,38  4.555,99
CORT.AMORIM 10,340  -0,58 14,89 ESTX50PR  3.297,81  -1,52% 9,87%  3.540,64  2.908,70
cTT 2,258 -2,50 23,35 XTRADAX  11.837,81 -1,57% 12,11% 13.170,05 10.279,20
EDP 3,293 -1,91 8,00 S&P 500 2.767,62  -1,24% 10,41%  2.954,13 = 2.346,58
EDP R 8,850 1,26 13,83 IBEX 35 9.080,50 -1,21% 6,33%  9.98590  8.286,20
GALP 13,730  -0,94 0,47 SEMAPA 2,00 NIKKEI 225  21.003,37 -1,21% 4,94%  24.448,07 18.94858
IBERSOL 8,100 0,74 2,53 PHAROL 2,16
J MARTINS 13,740  -1,08 32,88 crT -2,50 ~ 5
MOTAENGIL 2102  -0.28  30.56 NAVIGATOR 2,90 o EVOLUGAO MENSAL (BASE 100%)
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PHAROL 0,145 216  -11.27 979 Ve ~
RAMADA 7,680 0,26 2,40 o5 96%
REN 12,580  -1,10 3,97 95%
SEMAPA 0,785 2,00 7,54 5225 94% \
SONAE CAP. 0,884 0,73 9,14 5125 3% +
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