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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
1M -0,3250 -1 16 1M 2,1264 1 51 1,4141 -0,2750 200
3M 0,0420 -1 21 3M 2,7099 -3 61 1,7806 -0,0450
6M 0,5340 3 24 6M 3,2674 -4 49 22414 0,2500 075 /
12M 1,0520 4 7 12M 3,8630 -3 28 2,6840 -0,7000 os0 )l B
INTEREST RATE SWAPS M e EURBOR —a—usDUBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 1,0866 9 0 1,7990 1,9935 2,2370 Zona Euro 0,00 CURVA FORWARD
2y 1,4380 11 -38 1,8100 2,0790 2,2660 EUA 1,75 200
3y 1,5621 11 -50 1,8670 2,1280 2,3200 Reino Unido 1,25
4y 1,6659 9 54 1,9390 2,1710 2,3670 Japao 0,10 150
5Y 1,7610 9 52 1,9970 2,2200 2,4129 Canada 2,50 100
7Y 1,9008 7 -49 2,0950 2,3120 2,4950 Suica 0,75
10Y 2,0730 5 -45 2,2381 2,4190 2,5078 China 575 050
15Y 2,2339 4 -40 2,3200 2,3585 2,3190 Brasil 13,25 0,00
20Y 2,1579 3 -36 2,1945 2,1730 2,1020 Australia 1,35
30Y 1,8870 3 -38 1,8970 1,8570 1,7895 india 4,50 EURIBOR EURIEOR &M EURIBOR 120
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 3,5231 1 13 3,3016 2,8225 2,8920 350
2y 3,4427 2 17 3,1135 2,8195 2,9170 300 l\.\'\'\-‘.—.f—-—-\_
3y 3,2792 2 -25 3,0238 2,8450 2,9160
ay 3,1731 2 -28 2,9746 2,8645 2,9435 250
5Y 3,1090 2 -27 2,9590 2,8740 3,0037 200
7v 3,0640 1 -26 2,9465 2,9280 3,0545 150
10Y 3,0625 1 -23 3,0045 3,0434 3,1100 voo |
15Y 3,1244 0 -19 3,0721 3,0563 3,0755 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,0084 0 -12 3,0300 2,9680 2,9360 —a—ER  —s—UsD
30Y 2,8887 0 -11 2,8134 27274 2,6660
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 100
BRENT 105,86  -0,41 -4,53 oT2Y 0,990 0,12 -0,50 _ |
JETFUEL 114531 -31,94 -278,77 OoT 5Y 1,621 0,06 18,60 % '
DIESEL 1.114,91 -3534 -246,17  OT 10Y 2,390 0,03 2990 100 060
COBRE 7.384,50 236,00 -1.535,00 BUND 10Y 0,702 7,48 15,80 040
ZINCO 3.054,50 89,50 -473,00 SCHATZ2Y 1,259 12,12 020 % 020
OURO 171384 461  -12555 T-NOTE10Y 3,806 3,93 15,60 o000 ' 0,00
TRIGO 813,25 0’50 _233’50 T-NOTE 2Y 3'599 4,76 13'10 20/06 22/06 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07
LICENCAC02 83,27 -1,67 0,90 GILT 10Y 2,356 4,58 -8,00 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M __ FW 12V EURUSD
EUR/USD 1,0245  1,13%  -2,59% 1,0315 1,0396 1,0520 108
EUR/GBP 0,85303 -0,70%  0,52% 0,8570 0,8613 0,8694
EUR/JPY 141,01  -0,60%  0,66% 141,01 141,00 140,99 107
EUR/CHF 09915 001%  258% 0,9912 0,9899 0,9877
EUR/BRL 55276  -0,22%  -1,30% 5,7035 58774 6,2087 1.06
EUR/PLN 47563  0,87%  -2,25% 4,8474 4,9389 5,1072
1,05
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0245  0,8530 141,01 0,9915 10,4587  7,4440 1,3201 1,48357 55276 10,1497
usD 0,9758 - 0,8313 137,855 0,9683 10,2004  7,2649 1,2893 1,4484 53907 9,9011
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,130 285 46,80 Titulo Variacio % PSI 597655 0,15% 7,31%  6.370,78  4.859,53
BCP 0,147 1,59 447 cTT 1,59 CAC40 6.201,22  1,79% -13,31% 7.384,86  5.756,38
CORT. AMORIM 10,200 0,00 -9,57 BCP 1,59 ESTX50PR 358744 2,15% -1654% 4.41523  3.357,06
cTT 3,185 1,59  -30,08 GALP 0,85 XTRADAX 1330841 269% -16,22% 16.290,19 12.390,95
EDP 4,677 0,73 3,21 SONAE SGPS 0,80 S&P 500 3.903,73 190% -18,09% 4.818,62  3.636,87
EDP R 23920 -173 9,22 EDP 0,73 IBEX 35 812510 203% -676% 9.198,10  7.287,70
GALP 9,990 0,85 17,25 NIKKEI 225  26.961,68 0,65% -6,36% 30.79578 24.681,74
J MARTINS 21,420 0,56 6,57 MOTA ENGIL -0,33
MOTA ENGIL 1,226 -0,33 -3,92 EDPR -1,73 5 .
NAVIGATOR 3,972 0,05 18,57 ALTRI 2,85 L% EVOLUGAO MENSAL (BASE 100%)
NOS 3,752 0,21 10,03 GREENVOLT -3,11 1019
REN 2,780 0,18 9,23
SEMAPA 13,740 0,00 17,44 psi 9%%
SONAE SGPS 1,131 0,80 12,76 ok ==
GREENVOLT 7,780 3,11 25,28 6150 95%
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