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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR s
M -0,3810 0 -1 M 2,4116 -1 6 0,7244 -0,8018
3M -0,3190 0 -1 3M 2,4530 2 -11 0,7856 -0,7114 Lo
6M -0,2560 0 -3 6M 2,3779 -3 24 0,8654 -0,6664 025
12M -0,1750 1 6 12M 2,3476 -3 -40 0,9743 -0,5376 o0l m——A— & i
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2900 -1 -6 -0,3164 -0,0690 0,2935 Zona Euro 0,00 CURVA FORWARD
2y -0,3080 -3 -11 -0,2684 0,0224 0,3870 EUA 2,50 000
3y -0,2780 -3 -14 -0,2025 0,1110 0,4911 Reino Unido 0,75 AR
ay -0,2180 -3 -16 -0,1235 0,2050 0,5849 Japdo 0,10
5Y -0,1510 -4 -18 -0,0410 0,3046 0,6640 Canada 1,75 025
7Y 0,0160 -3 -20 0,1376 0,4780 0,7935 Suica 0,75 %
10Y 0,2780 2 23 0,3866 0,6756 0,9359 China 5,75
15Y 0,6040 2 25 0,6563 0,8575 1,0352 Brasil 6,50 050
20Y 0,7720 -1 25 0,7889 0,9276 1,0365 Australia 1,25
30Y 0,8570 -1 -24 0,8369 0,9173 0,9774 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 250 INTEREST RATE SWAPS
1Y 2,1970 -1 -36 1,6711 1,8150 2,0985 W
2y 1,9670 1 -47 1,6887 1,8780 2,1466 200
3y 1,8990 1 -47 1,7180 1,9440 2,1695 150
4y 1,8970 1 -46 1,7898 2,0020 2,2389 100
5y 1,9210 1 -45 1,8320 2,0480 2,2822 050 /./-/'/'
7v 1,9950 2 -42 1,9410 2,1395 2,3135 000
107 2,1080 2 -40 2,0760 2,2355 2,3655 og) B——W—a———— & oo v v v
15Y 2,2370 2 -38 2,1925 2,3120 2,3970 -
20Y 2,2950 2 -38 2,2530 2,3696 2,3920 —e—ER  —eUsD
30Y 2,3230 2 -37 2,2735 2,3235 2,3550
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 082
BRENT 62,73 1,06 -6,34 oT2Y -0,374 0,00 430 o 080
JETFUEL 580,47 -1658  -96,06 oT5Y -0,111 -0,03 -17,60 078
DIESEL 54759 0,37 -88,17 oT 10Y 0,620 -0,05 46,60 0% 076
COBRE 5.839,00 1,00  -428,00 BUNDI10Y  -0,845 2,22 23,20 040 074
ZINCO 2.609,50 54,50 -199,50 SCHATZ2Y  -0,055 -1,83 730 o 072
OURO 1.343,84 4,59 59,57 T-NOTE10Y 2,834 -4,69 34,70 o0 4 07
TRIGO 509,25 _0’75 69’75 T-NOTE 2Y 2'124 _5’94 _45,60 12/04 19/04 26/04 03/05 10/05 17/05 24/05 31/05 07/06
LICENCA C02 24,45 0,47 41,95  GILT 10Y 0,806 2,24 -33,60 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1273  0,06%  0,79% 1,1357 1,1432 1,1575 ™
EUR/GBP 0,88675 -0,13%  -3,42% 0,8895 0,8924 0,8984
EUR/JPY 12227  -037%  1,19% 122,27 122,27 122,27
EUR/CHF 1,1189  -0,18%  1,99% 1,1178 1,1168 1,1145
EUR/BRL 43759 0,03%  1,53% 4,4436 4,5064 4,6278
EUR/PLN 42616  031%  0,70% 4,2827 4,3048 4,3524 113
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1273  0,8868 122,27 1,1189 10,6455  7,4683 1,5055 1,61779  4,3759 9,7758
usD 0,8820 - 0,7839 108,015 0,9872 9,3879 6,5865 1,3289 14258  3,8538 8,6180
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,935 0,42 2,33 Titulo Variagao % PSI 20 513440  084% 852%  5.701,90  4.551,84
BCP 0,253 1,40 10,20 GALP 2,02 CAC40 536959 1,73% 1351% 5.601,38  4.555,99
CORT. AMORIM 9,960 0,40 10,67 BCP 1,40 ESTX50 PR 3.380,56  1,26% 12,63% 3.540,64  2.908,70
cTT 2,274 018  -22.81 J MARTINS 1,36 XTRADAX  12.05271 0,83% 14,14% 13.170,05 10.279,20
EDP 3,461 1,35 13,51 EDP 1,35 S&P 500 287915  125% 14,84% 2954,13  2.346,58
EDP R 9,120 0.77 17.30 EDP R 0,77 IBEX 35 9.240,00 0,76% 8,18%  9.98590  8.286,20
GALP 13,610 2,02 -1,38 crT -0,18 NIKKEI 225  20.884,71 0,53%  4,35%  24.44807 18.948,58
IBERSOL 8,040 0,74 1,77 NAVIGATOR 0,37
J MARTINS 14,525 1,36 40,47 IBERSOL 0,74 -
MOTAENGIL ~ 1899 000  17.95 RAMADA 134 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,194 037  -11,28 RAMADA -1,34 1029
NOS 5,725 0,70 8,12
NOVABASE 2,200 0,46 8,91 pSI20 100%
PHAROL 0,146 0.69 -10,54
RAMADA 7,380 1,34 -1,60 ss50 8%
REN 12,220 0.66 6,72 965
SEMAPA 0,771 0,13 -9,19 5250
SONAE CAP. 0,901 0.67 11,17 5150 943 4
SONAE SGPS 7,380 _1'34 -1,60 12/04 19/04 26/04 03/05 10/05 17/05 24/05 31/05 07/06

PSI20  ——— CAC40

050 +
12/04 19/04 26/04 03/05 10/05 17/05 24/05 31/05 07/06 Eurostoxx50  ———DAX S&P500  —— IBEX ~—— NIKKEI
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