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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 600 ./././-
1M 3,4250 5 15 M 5,2793 2 8 4,9963 1,7055 500
3M 3,6400 3 18 3M 5,5425 0 3 5,3416 1,7800
6M 3,9450 4 21 6M 5,8097 0 17 5,7760 1,8800 400 /
12M 4,1930 4 27 12M 6,0414 8 31 6,2356 2,1450 300
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,1284 1 25 3,7310 3,0110 2,9565 Zona Euro 4,00 CURVA FORWARD
2y 3,9300 -3 31 3,4895 2,9969 2,9720 EUA 5,25 450
3y 3,7065 5 31 3,3477 2,9780 2,9973 Reino Unido 5,00 425
Y 3,5403 -3 31 3,2613 2,9960 3,0145 Japao 0,10 400
5Y 3,4367 -2 29 3,1950 3,0000 3,0300 Canada 4,75 375
7v 3,3130 -1 24 3,1530 3,0210 3,0650 Suica 0,75 350
10Y 3,2532 1 19 3,1370 3,0623 3,0500 China 575 325
15Y 3,1970 2 12 3,0944 2,9715 2,8780 Brasil 13,75 3,00 +
20Y 3,0490 3 8 2,9410 2,8040 2,6944 Austrélia 4,10
30Y 2,7490 3 4 2,6640 2,5367 2,4480 india 4,50 T EURBOREM  ——— EURIBOR GM  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,6650 -1 30 4,5220 3,5152 3,4360 550
2y 5,1030 1 50 4,1491 3,4751 3,4277 500
3y 4,6760 2 50 3,9543 3,4523 3,4315 450
4y 4,4010 3 44 3,8303 3,4419 3,4420 400
5Y 4,2190 3 38 3,7584 3,4501 3,4530 350
7v 4,0120 2 29 3,6632 3,4599 3,4918 300
10Y 3,8605 0 18 3,6300 3,5032 3,5289 250 ]
15Y 3,7880 -1 10 3,6174 3,5029 3,4994 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7150 -4 6 3,5599 3,4242 3,3731 ——ER —eusD
30Y 3,4830 -3 2 3,3400 3,1997 3,1228
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 77,71 1,19 0,87 oT 2y 3,092 -0,05 29,50 600 0%
JETFUEL 768,67  -6,75 31,93 oT5Y 3,166 0,01 36,30
DIESEL 73342 525 3268 oT 10Y 3,370 -0,01 2050 S0 040
COBRE 8277,00 -57,50 -77,50  BUND 10Y 2,458 1,16 2320 o0 K/ 060
ZINCO 235825 525 3525 SCHATZ2Y 3,502 -5,34 32,10 -080
OURO 192871 17,81  -11,31 T-NOTE10Y 4,646 -1,48 29,10 300+ b 1.0
TRIGO 659,00 1’00 31'25 T-NOTE 2Y 5,178 _7'22 52,60 08/06 10/06 12/06 14/06 16/06 18/06 20/06 22/06 24/06 26/06 28/06 30/06 02/07 04/07 06/07
LICENCA C02 85,90 -0,06 2,36 GILT 10Y 4,933 0,13 45,80 USD ——GBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW12M EURUSD
EUR/USD 1,0888  -0,10%  1,60% 1,0939 1,0995 1,1081 i
EUR/GBP 0,85298  0,01%  0,79% 0,8569 0,8620 0,8732
EUR/IIPY 156,01  0,36%  -4,22% 155,99 155,98 155,95
EUR/CHF 0,9744  0,06%  -0,07% 0,9694 0,9642 0,9550 110
EUR/BRL 53298  050%  -1,09% 5,4417 5,5277 5,6686
EUR/PLN 4,4606  0,56%  0,59% 4,5015 4,5458 4,6001
EURGBP EURIPY 109
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0888  0,8530 156,01 0,9744 11,8775  7,4490 1,4570 16403 53298 11,6396
usD 0,9132 - 0,7797 142,185 0,8898 10,8417  6,8040 1,3297 1,4962  4,8671 10,6364
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,200 0,38 -0,16 Titulo Variacio % PSI 5889,33 0,28% 2,85% 6290,49 512886
BCP 0,222 2,12 51,30 NOS 3,42 CAC40 711188 042% 986% 758126 562842
CORT. AMORIM 9,640 0,31 10,55 SONAE SGPS 2,55 ESTX50 PR 423660 032% 11,68% 442001 324957
CTT 3,490 0,00 13,31 BCP 2,12 XTRADAX  15603,40 0,48% 12,06% 16427,42 11862,84
EDP 4,354 -0,82 -6,49 MOTA ENGIL 0,91 S&P 500 441506  0,09% 1500% 445848 349158
EDP R 17,200  -115  -16,42 ALTRI 0,38 IBEX 35 924880 -0,39% 12,39% 965860 7 189,60
GALP 10,800 0,05 -14,35 IBERSOL -0,29 NIKKEI 225  32388,42 -1,17% 24,12% 33772,89 2562196
GREENVOLT 5935 0,25 2391 CORT.AMORI | -0,31
J MARTINS 25,480 -0,78 26,26 J MARTINS -0,78 i 5
MOTA ENGIL 2,215 0,91 89,32 EDP -0,82 o7 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,100 0,26 -10,25 EDP R -1,15
NOS 3,322 3,42 -8,86 105%
REN 2,470 0,00 -1,98 psI Lo
SEMAPA 12,940 031 4,69 5100 _
SONAE SGPS 0,926 2,55 -1,02 w050 101%
IBERSOL 6,760 -0,29 22,46
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