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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 3,4560 2 17 M 5,3083 2 9 5,0409 1,7167 500
3M 3,6720 1 20 3M 5,5611 0 2 5,3762 1,8100
6M 3,9400 1 18 6M 5,8317 -1 17 57793 1,8674 400 //"
12M 4,1840 -1 26 12M 6,0414 8 31 6,1968 2,1450 300
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,1459 1 28 3,7859 3,0020 2,9670 Zona Euro 4,00 CURVA FORWARD
2y 3,9700 2 39 3,5310 2,9790 2,9750 EUA 5,25 450
3y 3,7446 1 a1 3,3590 2,9760 2,9920 Reino Unido 5,00 225
Y 3,5677 1 40 3,2630 2,9785 3,0130 Japao 0,10
5Y 3,4520 0 37 3,2080 2,9865 3,0340 Canadé 4,75 400
7v 3,3261 0 33 3,1535 3,0180 3,0720 Suica 0,75 375
10Y 3,2585 1 27 3,1462 3,0575 3,0635 China 575 350
15Y 3,2130 2 21 3,1080 2,9740 2,8970 Brasil 13,75 325 4
20Y 3,0677 1 16 2,9590 2,8080 2,7120 Austrélia 4,10
30Y 2,7685 1 12 2,6760 2,5440 2,4580 india 4,50 T EURBOREM  ——— EURIBOR GM  —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 575 INTEREST RATE SWAPS
1Y 5,6650 -1 30 4,5220 3,5152 3,4360
2y 5,1030 1 50 4,1491 3,4751 3,4277 5%
3y 4,6760 2 50 3,9543 3,4523 3,4315 475
ay 4,4010 3 44 3,8303 3,4419 3,4420 425
5Y 4,2190 3 38 3,7584 3,4501 3,4530 375
7v 4,0120 2 29 3,6632 3,4599 3,4918 325
10Y 3,8605 0 18 3,6300 3,5032 3,5289 a5 ]
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 79,38 1,69 4,64 oT 2y 3,149 0,04 38,30 600 0%
JETFUEL 794,08 2,18 58,45 oT5Y 3,210 0,06 46,20
DIESEL 750,83  -2,33 5121 oT 10Y 3,409 0,03 31,60 5 040
COBRE 8383,00 2,00 1,00 BUND 10Y 2,465 0,77 30,30 200 w -0.60
ZINCO 233800 -16,50 -67,75 SCHATZ2Y 3,553 2,29 39,70 -080
OURO 193141 6,06 29,78 T-NOTE10Y 4,592 -0,55 2560 300 + ' 1,00
TRIGO 658,25 12’00 16,50 T-NOTE 2Y 5'149 3’71 42,80 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 08/07 10/07
LICENCA C02 87,07 0,77 0,28 GILT 10Y 4,956 3,08 50,50 USD ——BP —— EUR®HS)
CAMBIAL
SEN FW6M ___ FW 12M EURUSD
EUR/USD 1,0989  0,30%  2,08% 1,1039 1,1097 1,1180 i
EUR/GBP 0,8511  0,73%  0,67% 0,8549 0,8602 0,8712
EUR/IIPY 154,27  0,95%  -2,75% 154,25 154,24 154,21
EUR/CHF 0,9679  063%  1,03% 0,9629 0,9575 0,9482 110
EUR/BRL 5,37 0,36%  -2,55% 5,4803 55725 5,7189
EUR/PLN 44433  -0,01%  0,07% 4,4846 4,5282 4,5782
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0989 0,8511 154,27 0,9679 11,7360  7,4525 1,4565 164966 53700 11,3966
usD 0,9099 - 0,7754 140,635 0,8821 10,6740  6,7817 1,3267 15031  4,8956 10,3868
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,178 0,24 -0,68 Titulo Variacio % PSI 592405 037% 3,46%  6290,49 512886
BCP 0,222 0,59 51,50 GREENVOLT 1,80 CAC40 722001 107% 11,53% 758126 562842
CORT. AMORIM 9,860 1,65 13,07 MOTA ENGIL 1,78 ESTX50 PR 428656 0,71% 12,99% 442001 324957
cTT 3,550 0,85 15,26 CORT. AMORI 1,65 XTRADAX  15790,34 0,75% 13,41% 16427,42 11862,84
EDP 4,323 -0,07 -7,15 NAVIGATOR 1,17 S&P 500 441973 0,24% 1513% 445848 349158
EDP R 17,470 0,87 -15,11 EDP R 0,87 IBEX 35 9331,10 0,85% 13,39% 965860 7 189,60
GALP 10,910 0,74 -13,48 NIKKEI 225 3220357 0,04% 2341% 3377289 2562196
GREENVOLT 5,950 1,80 -23,72 SONAE SGPS -0,05
J MARTINS 25520  -0,85 26,46 EDP -0,07 5
MOTA ENGIL 2,285 1,78 95,30 J MARTINS -0,85 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,110 1,17 -9,96 SEMAPA -1,22 104%
NOS 3,390 0,30 -7,00
REN 2,470 0,41 -1,98 psI 102%
SEMAPA 13,000  -1,22 5,18 5100 o
SONAE SGPS 0,934 -0,05 -0,16 w050
IBERSOL 6,800 0,59 23,19
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