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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR s
M -0,3830 0 -2 M 2,4209 -1 5 0,7260 -0,8022
3M -0,3200 0 -1 3M 2,4744 0 9 0,7926 -0,7136 Lo
6M -0,2540 0 2 6M 2,4243 -3 -19 0,8686 -0,6568 025
12M -0,1770 0 -6 12M 2,4053 -1 34 0,9860 -0,5172 o0l m——W— & i
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2923 -1 -6 -0,3086 -0,0550 0,3240 Zona Euro 0,00 CURVA FORWARD
2y -0,2810 0 9 -0,2562 0,0300 0,4288 EUA 2,50 000
3y -0,2430 0 -12 -0,1880 0,1280 0,5306 Reino Unido 0,75 AR
ay -0,1810 0 -14 -0,1110 0,2300 0,6270 Japdo 0,10
5Y -0,1080 -1 -16 -0,0232 0,3300 0,7080 Canada 1,75 025 V
7v 0,0530 -1 -20 0,1634 0,5130 0,8470 Suica 0,75 \_J_/
10Y 0,3090 2 23 0,4216 0,7217 0,9900 China 5,75
15Y 0,6300 2 25 0,7037 0,9129 1,0960 Brasil 6,50 050
20Y 0,7970 2 -26 0,8432 0,9878 1,1040 Australia 1,25
30Y 0,8770 -3 -26 0,8971 0,9816 1,0460 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 250 INTEREST RATE SWAPS
1Y 2,2110 -16 -34 1,6431 1,8679 2,1405 W
2y 1,9620 -7 -47 1,6540 1,9290 2,1980 200
3y 1,8900 7 -48 1,7200 1,9885 2,2510 150
4y 1,8870 -6 -47 1,7900 2,0610 2,3116 100
5y 1,9110 5 -46 1,8560 2,1180 2,3555 050 /‘
7v 1,9770 -4 -44 1,9966 2,2100 2,4143 000
10Y 2,0870 -4 -42 2,1414 2,3060 2,4654 050 | & 107 15v 207 307
15Y 2,2140 -3 -41 2,2724 2,3820 2,4959 -
20Y 2,2720 -3 -40 2,3306 2,4254 2,4900 —e—ER  —eUsD
30Y 2,2990 -3 -39 2,3566 2,4181 2,4270
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 59,71 226  -10,32 oT2Y -0,389 0,00 550 oo oee
JETFUEL 597,05  -1,73  -79,48 oT5Y -0,088 -0,03 -17,50 06
DIESEL 564,51  -127  -85,02 oT 10Y 0,678 0,04 4460 0% 062
COBRE 589450 37,00 -357,00 BUNDI0OY  -0,803 1,32 24,90 030 oen
ZINCO 257950 250  -229,50 SCHATZ2Y  -0,055 2,06 9,90 o5 2/7 0%
OURO 1.32881 529 47,73 T-NOTE 10Y 2,876 0,31 32,00 o000 4 | 052
TRIGO 498,25 _9’00 60’25 T-NOTE 2Y 2'135 _2’68 _46,60 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06
LICENCA C02 24,26 -0,30 094  GILT 10Y 0,863 -3,25 -36,60 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 11257  0,12%  0,52% 1,1342 1,1418 1,1560 ™
EUR/GBP 0,88631 0,12%  -3,57% 0,8891 0,8920 0,8981
EUR/JPY 121,96 -0,28%  1,78% 121,96 121,96 121,96
EUR/CHF 1,1160  0,16%  2,10% 1,1148 1,1138 1,1116
EUR/BRL 4346 -0,09%  2,28% 4,4130 4,4762 4,5937
EUR/PLN 42756  0,09%  0,21% 4,2975 4,3199 4,3675 113
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1257  0,8863 121,96 1,1160 10,6114  7,4684 1,5072 1,61216  4,3460 9,8105
usD 0,8879 - 0,7856 108 0,9895 9,4278 6,6315 1,3401 14317  3,8742 8,7126
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,965 221 2,84 Titulo Variagéo % PSI 20 5.082,97  0,20% 7,43%  5701,90  4.551,84
BCP 0,253 0,75 10,24 MOTA ENGIL 3,14 CAC40 5.292,00 045% 11,87% 5.601,38  4.555,99
CORT. AMORIM 9,970 -2,06 10,78 JMARTINS 2,16 ESTX50 PR 3.339,95 0,19% 11,28% 3.540,64  2.908,70
cTT 2,282 0,09  -22,54 SONAE CAP. 1,57 XTRADAX  11.980,81 0,08% 13,47% 13.170,05 10.279,20
EDP 3,344 0,60 9,68 SEMAPA 1,06 S&P 500 281382 038% 1225% 2954,13  2.346,58
EDP R 9,050 0.56 16,40 EDP 0,60 IBEX 35 9.150,50  0,36%  7,15%  9.98590  8.286,20
GALP 13,380 0,00 3,01 BCP 0,75 NIKKEI 225  20.776,10  1,80% 3,80%  24.448,07 18.948,58
IBERSOL 7,960 -0,50 0,76 REN 0,96
J MARTINS 14,215 2,16 37,48 NAVIGATOR -1,36 -
MOTAENGIL 1935 314  20.19 CORT.AMORIl |  -2,06 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,186 1,36 -11,50 ALTRI 2,21 1019
NOS 5,675 0,00 7.18
NOVABASE 2,190 0,00 8,42 pSI20 99% \
PHAROL 0,144 0,00 -11,52 w25 o
RAMADA 7,480 0,54 0,27 5275
REN 12,360  -0,96 -5,65 5225 955
SEMAPA 0760 1,06  -1048 oo
SONAE CAP. 0,904 157 11,60 5075 3% +
SONAE SGPS 7,480 0'54 _0'27 5025 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05 25/05 27/05 29/05 31/05 02/06 04/06
- - - - 49750‘7/05 14/05 21/05 28/05 04/06 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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