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RENDA FIXA
INTERBANK OFFERED RATES 250 M
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s
M -0,3880 0 2 M 2,3903 1 5 0,7265 -0,8018
3M -0,3220 0 -1 3M 2,4185 2 -10 0,7861 -0,7138 Lo
6M -0,2760 -1 -4 6M 2,3088 3 25 0,8681 -0,6698 025
12M -0,1840 -1 5 12M 2,2868 4 35 0,9854 -0,5488 os0) W& i
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3450 -4 -8 -0,4110 -0,1475 0,2425 Zona Euro 0,00 CURVA FORWARD
2y -0,3240 0 9 -0,3615 -0,0506 0,3405 EUA 2,50 025
3y -0,2960 0 11 -0,2902 0,0476 0,4420 Reino Unido 0,75 S D N S
4y -0,2390 0 -13 -0,2057 0,1456 0,5385 Japao 0,10
5Y -0,1670 1 -14 -0,1157 0,2452 0,6225 Canada 1,75
v -0,0070 1 -16 0,0721 0,4289 0,7605 Suica 0,75
10Y 0,2490 0 -18 0,3333 0,6345 0,9000 China 5,75
15Y 0,5680 0 20 0,6114 0,8187 0,9959 Brasil 6,50 050
20Y 0,7280 0 21 0,7445 0,8857 0,9960 Austrélia 1,25
30Y 0,7960 0 22 0,7844 0,8656 0,9254 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 250 INTEREST RATE SWAPS
1y 2,0840 -4 35 1,6757 1,7290 1,9760
2y 1,8700 3 40 1,6320 1,7870 2,0260 20 ] g BT T
3y 1,8100 3 -40 1,6630 1,8470 2,0750 150
4y 1,8530 7 -40 1,7244 1,9070 2,1230 100
5Y 1,8290 -3 -39 1,7610 1,9590 2,1843 050 /’
v 1,9050 3 37 1,8630 2,0470 2,2140 000
10Y 2,0290 -3 -35 2,0108 2,1475 2,2685 050 J w_a/——u—*"r/;v 107 15Y 20v 30v
15Y 2,1720 3 33 2,1195 2,2310 2,3050 '
20Y 2,2380 3 31 2,1770 2,2400 2,2990 —e—ER —e—uUsD
30Y 2,2740 3 -30 2,1845 2,2280 2,2550
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 080
BRENT 62,29 1,35 -8,97 oT 2y 0,398 0,07 370 oo - 070
JETFUEL 601,66 4,41  -92,09 OT 5Y -0,147 -0,10 2010 o
DIESEL 566,00 4,50 -93,00 oT 10Y 0,531 0,11 51,80 % 040
COBRE 5.852,00 23,00 -211,00 BUND 10Y 0,915 8,25 2360 0% 030
ZINCO 252600 2200  -9850 SCHATZ2Y  -0,140 6,63 4220 easy o e [ 080
OURO 1.34572 596 69,81 T-NOTE10Y 2,820 2,18 27,90 o000 ' 000
TRIGO 535100 _7’75 63’75 T-NOTE 2Y 2'176 _0’77 _30'90 20/05 22/05 24/05 26/05 28/05 30/05 01/06 03/06 05/06 07/06 09/06 11/06 13/06 15/06 17/06
LICENGA C02 25,19 0,17 0,19 GILT 10Y 0,799 -4,75 24,70 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1187  -0,42%  0,18% 1,1269 1,1344 1,1495 ™
EUR/GBP 0,89403  -0,22%  -1,99% 0,8969 0,8999 0,9066
EUR/IPY 121,08  081%  1,31% 121,08 121,08 121,08
EUR/CHF 1,1192  0,17%  0,61% 1,1182 1,1171 1,1149
EUR/BRL 43162  1,08%  597% 4,3817 4,4420 4,5612
EUR/PLN 42603  0,03%  0,92% 4,2818 4,3047 4,3549 113
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1187  0,8940 121,08 1,1192 10,6567 7,4672 1,4998 1,6293 43162 9,7879
uUsD 0,8940 - 0,7975 108,515 1,0007 9,5278 6,6760 1,3401 1,4559 3,8583  8,7437
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,165 1,90 6,29 Titulo Variagdo % PSI 20 512530  1,22% 832% 568645  4.551,84
BCP 0,258 2,26 12,29 MOTA ENGIL 3,21 CAC40 5509,73  2,20% 16,47%  5.601,38  4.555,99
CORT. AMORIM 10,180 0,20 13,11 J MARTINS 2,43 ESTX50 PR 3.452,89  2,06% 1504% 3.536,87  2.908,70
cTT 2,108 0,19 28,45 BCP 2,26 XTRADAX 1233175 2,03% 16,79% 12.982,92 10.279,20
EDP 3,460 1,47 13,48 ALTRI 1,90 S&P 500 292236  1,13% 16,57% 2.954,13  2.346,58
EDP R 9,090 0,00 16,91 GALP 1,83 IBEX 35 9.240,70  1,19% 821%  9.971,60  8.286,20
GALP 13,105 1,83 -5,00 NIKKEI 225  20.972,71 -0,72% 4,79%  24.448,07 18.94858
IBERSOL 8,080 0,00 2,28
J MARTINS 14,545 2,43 40,67 cTT 0,19 N .
MOTAENGIL 1899 321  17.95 NOS -0.44 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,244 1,12 9,89 SEMAPA -0,67 1o
NOS 5,715 0,44 7,93 Lo
NOVABASE 2310 176 1436 pSI20 Joos | A\
PHAROL 0,154 1,45 5,76 5025 90%
RAMADA 7,600 0,53 1,33 175 98% "
REN 12,000 0,33 -8,40 . 7%
SEMAPA 0,740 0,67 -12,84 wors 96%
SONAE CAP. 0883 0.40 8.95 5025 % 20105 22105 24/05 26/05 28/05 30105 0L/0G 03/06 05/06 07/06 08/06 1106 13/06 15/06 17/06
SONAE SGPS 7,600 0,53 1,33 o )
- - - - 20/05 27/05 03/06 10/06 17/06 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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