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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
6,00

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 625 /
M 3,4390 6 31 M 5,1541 -1 1 4,7111 1,5950 '
3M 3,5680 2 15 3m 5,5203 1 13 4,9365 1,8000 450
6M 3,8860 -1 18 6M 5,6740 2 21 5,2701 1,8650 375 /
12M 4,0880 1 21 12M 5,8979 0 45 5,6629 2,0250 300 4
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0624 2 20 3,5583 2,7620 2,7170 Zona Euro 4,00 CURVA FORWARD
2y 3,8135 4 23 3,2990 2,7260 2,7280 EUA 5,25 425
3y 3,5623 4 20 3,1250 2,7180 2,7525 Reino Unido 4,50 200
4y 3,3684 4 14 3,0210 2,7285 2,7765 Japao 0,10
5Y 3,2408 5 8 2,9620 2,7410 2,8020 Canada 4,75 378
7Y 3,1037 4 0 2,9110 2,8535 2,8490 Suiga 0,75 350
10Y 3,0360 4 -6 2,9108 2,8300 2,8578 China 575 325
15Y 3,0035 3 11 2,8965 2,7788 2,7230 Brasil 13,75 3,00 4
20Y 2,8800 2 -12 2,7710 2,6350 2,5570 Australia 4,10
30Y 2,6016 1 -14 2,5065 2,3880 2,3160 india 4,50 T EURIBORSM . ——— EURIBOR6M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,5813 4 37 4,2663 3,3975 3,4112 550
2y 4,9431 5 44 3,9326 3,3891 3,4018 500
3y 4,5080 5 38 3,7591 3,3867 3,4164 450
4y 4,2437 5 31 3,6691 3,4025 3,4589 400
5Y 4,0819 5 25 3,5989 3,4155 3,4820 350
7v 3,9072 5 16 3,5751 3,4311 3,5298 300
10Y 3,8060 5 8 3,5799 3,5189 3,5293 250 )
15Y 3,7698 6 1 3,6001 3,5097 3,5036 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7139 5 2 3,5546 3,4710 3,3878 —=—ER  —=—USD
30Y 3,4984 5 -6 3,3600 3,2392 3,1846
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HN SWAP 10y-2y 000
BRENT 77,15 1,25 1,68 oT 2Y 2,986 0,03 10,90 010
JETFUEL 761,88 -1611 3155 oT 5Y 2,932 0,04 480 5 s
DIESEL 731,70  -17,30 33,45 oT 10Y 3,101 0,03 41430 450 pos
COBRE 8566,00 8,00 296,50  BUND 10Y 2,235 3,39 -1,50 0,60
ZINCO 235450 -77,25 -124,00 SCHATZ2Y 3,375 2,78 31,70 %7 \j\—/ﬁ_’\ o
OURO 193094 -548  -46,87 T-NOTE10Y 4,386 4,15 14,90 3004 " 090
TRIGO 741’50 32]5 124'50 T-NOTE 2Y 4,888 4’30 55'70 23/05 25/05 27/05 29/05 31/05 02/06 04/06 06/06 08/06 10/06 12/06 14/06 16/06 18/06 20/06
LICENGA C02 90,75 -4,10 0,87 GILT 10Y 4,640 11,00 38,40 USD ——GBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,0923  -0,09%  0,93% 1,0976 1,1023 1,1113 ™
EUR/GBP 0,85828 -0,14%  1,19% 0,8617 0,8659 0,8758
EUR/JPY 154,89  -0,25%  -3,39% 154,87 154,86 154,83
EUR/CHF 0,9804 -0,01%  -0,98% 0,9756 0,9707 0,9617 110
EUR/BRL 52203  0,15%  2,90% 5,3254 5,4199 5,5706
EUR/PLN 44364  0,17%  1,46% 4,4789 4,5158 4,5875
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0923  0,8583 154,89 0,9804 11,7141 7,4480 1,4436 1,61535  5,2203 11,7221
usD 0,9128 - 0,7854 142,035 0,8949 10,7045  6,7989 1,3182 1,4770  4,7702 10,6912
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,196 -1,82 0,25 Titulo Variacéo % PSI 6001,51 -0,66% 4,81% 629049 5128,86
BCP 0,223 0,27 51,98 GALP 1,77 CAC40 726097 -0,46% 12,16% 7581,26 562842
CORT. AMORIM 9,780 -1,91 12,16 ESTX50 PR 432275 -0,47% 13,95% 441288 324957
CTT 3,400 0,29 10,39 XTRADAX  16023,13 -055% 15,08% 16 427,42 1186284
EDP 4,576 1,74 -1,72 S&P 500 437295 -0,37% 13,89% 444847 349158
EDP R 19,200  -1,03 6,71 IBEX 35 944310  0,03% 14,75% 9580,80 7 189,60
GALP 10,900 1,77 -13,56 ALTRI -1,82 NIKKEI 225 3357514 0,56% 28,67% 33772,89 25621,96
GREENVOLT 6,370 435  -18,33 NAVIGATOR -1,88
J MARTINS 25,140  -0,48 24,58 CORT. AMORI | -1,91 P .
MOTA ENGIL 2,045 0,00 74,79 NOS 2,05 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,140 -1,88 -9,09 GREENVOLT -4,35 107%
NOS 3,344 2,05 -8,26
REN 2,515 0,00 -0,20 psi 105%
SEMAPA 13,280  -1,34 7,44 103%
SONAE SGPS 0,911 -0,49 -2,57 05 101%
IBERSOL 6,620 -0,60 19,93 99%
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