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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) GBP CHF 325
M -0,4210 2 12 M 1,9714 1 69 1,3086 -0,2750 200
3M -0,0520 1 23 3M 2,4830 3 74 1,6579 -0,0675
6M 0,3630 2 26 6M 3,0644 -1 75 2,0371 0,1100 075 "
12M 0,8650 -6 7 12M 3,6867 -4 68 2,4298 -0,7000 os0l  m——
INTEREST RATE SWAPS M e EURBOR —a—usDUBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 0,8770 6 -9 1,5940 1,8600 2,1390 Zona Euro 0,00 CURVA FORWARD
2y 1,2300 6 56 1,6096 1,9615 2,1780 EUA 1,75 175
3y 1,3640 6 -66 1,6932 2,0200 2,2390 Reino Unido 1,25
4y 1,4850 4 64 1,7820 2,0680 2,2970 Japao 0,10 128
5Y 1,5970 2 -59 1,8520 2,1250 2,3500 Canada 2,50 075
7Y 1,7585 0 50 1,9725 2,2355 2,4430 Suica 0,75
10Y 1,9544 -2 -42 2,1390 2,3536 2,4605 China 5,75 025 |
15Y 2,1440 -4 28 2,2420 2,3040 2,2740 Brasil 13,25 02545
20Y 2,0780 5 27 2,1240 2,1220 2,0580 Austrélia 1,35 LTSS SIS
30Y 1,8159 5 24 1,8350 1,8070 1,7450 india 4,50 EURIBOR 31 EURIBOR 6 EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 3,4490 9 5 3,1623 2,7420 2,9075 325 '\-\_\H_.’_’_/.__\.
2y 3,3330 5 -40 2,9602 2,7850 2,9210 275
3y 3,1539 2 52 2,9005 2,8190 2,9215
ay 3,0591 0 -53 2,8800 2,8480 2,9550 22
5Y 3,0146 -1 51 2,8815 2,8620 3,0226 175
7v 2,9934 -3 -47 2,8975 2,9330 3,0605 125
10Y 3,0186 3 -42 2,9730 3,0150 3,1320 ors )
15Y 3,1052 -3 -32 3,0600 3,0759 3,1000 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,0919 3 26 3,0281 2,9919 2,9540 —=—ER  —=—USD
30Y 2,8865 -3 21 2,8150 2,7450 2,6846
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) PR SWAP 10y-2y 100
BRENT 99,10 0,39  -19,97 oT 2Y 0,745 0,08 -0,50 w 00
JETFUEL 1.155,00 -51,03 -257,50 oT 5Y 1,449 0,06 18,60  * '
DIESEL 1.123,02 -5251 -217,48  OT 10Y 2,254 0,02 20,90 o7 060
COBRE 7.294,00 -230,50 -2.093,50 BUND 10Y 0,574 3,42 15,80 0.40
ZINCO 310850 -16,50 -589,25 SCHATZ2Y 1,103 12,30 020 % 020
OURO 1.738,35 12,34 -80,91 T-NOTE 10Y 3,729 -1,70 15,60 0,25 14106 16/06 18106 20/06 22106 24106 26/06 28106 30/06 02107 04/07 06/07 08/07 1007 12/07 | 0,00
TRIGO 831,25 17,00 -254,75 T-NOTE2Y 3,508 4,55 13,10
LICENCA C02 83,79 -1,86 225 GILT 10Y 2,201 0,21 -8,00 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,0067  0,25%  -3,71% 1,0139 1,0224 1,0356 108
EUR/GBP 0,84371 054%  1,75% 0,8479 0,8522 0,8603
EUR/JPY 138,02 -051%  1,80% 138,02 138,02 138,01 107
EUR/CHF 0,9865 -0,09%  524% 0,9863 0,9852 0,9829
EUR/BRL 54208  0,70%  -1,76% 5,5967 5,7725 6,1012 106
EUR/PLN 48238 -0,11%  -3,60% 4,9306 5,0391 5,2180 o
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0067  0,8437 138,02 0,9865 10,6019  7,4420 1,3065 1,48625 54208 10,2593
usD 0,9890 - 0,8366 137,15 0,9768 10,4834  7,3599 1,2960 1,4723 53769 10,1425
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,085 -1,78 45,72 Titulo Variacéo % PSI 5.863,41 -097% 528%  6.370,78  4.859,53
BCP 0,136 -4,96 -3,48 EDP R 0,49 CAC40 6.000,24 -0,73% -16,12% 7.384,86  5.756,38
CORT.AMORIM 10,040  -1,18  -10,99 REN 0,35 ESTX50 PR 3.45397 -0,95% -19,65% 4.41523  3.357,06
cTT 3,040 049  -3326 SEMAPA 0,30 XTRADAX  12.756,32 -1,16% -19,70% 16.290,19 12.390,95
EDP 4,622 -1,51 -4,35 NOS 0,11 S&P 500 379847 -055% -20,31% 4.818,62  3.636,87
EDP R 24,410 0,49 11,46 IBEX 35 7.94590 -0,86% -8,81%  9.198,10  7.287,70
GALP 9,814 -0,08 15,19 EDP -1,51 NIKKEI 225  26.478,77 0,54% -8,03% 30.795,78 24.681,74
J MARTINS 20,420  -0,58 1,59 ALTRI -1,78
MOTA ENGIL 1,200 -1,32 -5,96 SONAE SGPS -1,97 i 5
NAVIGATOR 3,820 0,00 14,03 GREENVOLT -3,32 103% EVOLUGAO MENSAL (BASE 100%)
NOS 3,762 0,11 10,32 BCP -4,96 Lo
REN 2,830 0,35 11,20
SEMAPA 13,380 0,30 14,36 psi 9%%
SONAE SGPS 1,092 -1,97 8,87 ok =
GREENVOLT 8,150 -3,32 31,24 6150 9%
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