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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 ::: /
1M 3,4480 4 31 M 5,1504 0 2 4,7632 1,5900 "
3M 3,6100 1 19 3m 5,5419 0 17 5,0184 1,7700 450
6M 3,9330 3 20 6M 5,6826 0 23 5,3993 1,8000 375 /
12M 4,1470 4 24 12M 5,9011 0 47 5,7884 1,9550 300 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0740 -3 20 3,5138 2,6885 2,6345 Zona Euro 4,00 CURVA FORWARD
2y 3,7980 -8 20 3,2330 2,6630 2,6460 EUA 5,25 450
3y 3,5210 -11 14 3,0560 2,7565 2,6680 Reino Unido 5,00 425
Y 3,3229 -12 8 2,9540 2,6550 2,6890 Japao 0,10 4,00
5Y 3,1930 12 2 2,8945 2,6650 2,7150 Canada 4,75 375
7Y 3,0450 -12 7 2,8370 2,6995 2,7620 Suica 0,75 by
10Y 2,9680 12 -15 2,8330 2,7490 2,7710 China 575 200
15Y 2,9293 -11 -20 2,8160 2,6965 2,6400 Brasil 13,75 275 +
20Y 2,8054 -11 -20 2,6930 2,5590 2,4820 Australia 4,10
30Y 2,5357 -8 21 2,4400 2,3220 2,2520 india 4,50 T EURBOREM  ——— EURIBOR GM  —— EURIBOR 121
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,5745 -2 36 4,3085 3,3788 3,3610 550
2y 4,9573 -3 46 3,9238 3,3663 3,3664 500
3y 45182 -3 40 3,7457 3,3610 3,3610 450
ay 4,2490 -4 33 3,6495 3,3572 3,3969 400
5Y 4,0820 -4 26 3,6204 3,3664 3,4172 350
7Y 3,8909 -3 16 3,5393 3,3960 3,4538 300
10Y 3,7751 -4 6 3,5448 3,4581 3,5383 250 ]
15Y 3,7303 -4 -1 3,5415 3,4991 3,5175 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6700 5 5 3,4977 3,4120 3,3679 ——ER —eusD
30Y 3,4530 5 -8 3,3138 3,2238 3,1575
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HN SWAP 10y-2y 000
BRENT 73,64 -0,50 -3,10 oT 2y 2,973 -0,12 10,00 -010
JETFUEL 758,00 -28,99 25389 oT 5Y 2,875 0,13 050 %% s
DIESEL 728,50 -28,00 28,75 oT 10Y 3,042 0,14 219,40 450 240
COBRE 8579,00 -2850 446,50 BUND 10Y 2,157 -14,69 -8,40 -060
ZINCO 245400 3751 2425 SCHATZ2Y 3,355 -10,39 2850 @ %7 \f\—/n_\ o1
OURO 192132 731 5391 T-NOTE10Y 4,373 -3,80 1320 300 ' 0,90
TRIGO 740’50 _12’25 106,00 T-NOTE 2Y 4,915 -3,69 50'90 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 22/06
LICENCA C02 87,75 -2,40 2,25 GILT 10Y 4,496 -9,80 6,20 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0884 -0,92%  0,97% 1,0034 1,0981 1,1072 i
EUR/GBP 0,85479  0,74%  1,77% 0,8585 0,8632 0,8741
EUR/IIPY 15584  0,13%  -4,26% 155,82 155,81 155,78
EUR/CHF 09773  031%  -0,66% 0,9724 0,9672 0,9577 110
EUR/BRL 51959  056%  3,08% 5,3044 5,3963 55515
EUR/PLN 44376  -0,34%  1,10% 4,4785 4,5130 4,5830
EURGBP EURIPY 109
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0884  0,8548 155,84 0,9773 11,6975  7,4457 1,4371 1,62849 51959 11,8363
usD 0,9190 - 0,787 143,735 0,8984 10,7489  6,8435 1,3190 1,4982  4,7777 10,8650
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,112 -1,44 -2,25 Titulo Variacio % PSI 586872 -1,30% 2,49%  6290,49 512886
BCP 0,209 355 4276 J MARTINS 0,56 CAC40 716342 -055% 10,65% 758126 562842
CORT. AMORIM 9,560 -1,04 9,63 ESTX50 PR 427161 -077% 12,60% 4412,88 324957
cTT 3,410 -0,15 10,71 XTRADAX  15829,94 -099% 13,69% 16427,42 1186284
EDP 4,485 -0,99 -3,67 S&P 500 434859  -0,76% 13,26% 444847 349158
EDP R 18,725  -2,01 -9,01 IBEX 35 927010 -1,01% 12,65% 9580,80 7 189,60
GALP 10,540  -177  -16,42 IBERSOL -1,51 NIKKEI 225 3278154 -1,45% 2563% 3377289 2562196
GREENVOLT 6,240 235  -20,00 GALP 1,77
J MARTINS 25260 0,56 25,17 EDPR 2,01 R
MOTA ENGIL 2,015 0,74 72,22 GREENVOLT 2,35 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,062 1,48  -11,35 BCP -3,55 100%
NOS 3,304 0,42 -9,36 107%
REN 2,480 -0,60 -1,59 psI 10556
SEMAPA 13,020  -0,76 5,34 L0
SONAE SGPS 0,904 -0,88 -3,37 5025 o
IBERSOL 6,540 -1,51 18,48
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