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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s ./A/_/-
1M 3,6110 1 0 M 5,4432 0 0 5,1570 1,1750 '
3M 3,6850 2 5 3M 5,5657 0 -4 5,0876 1,2475 500
6M 3,6760 -1 -8 6M 5,6422 1 -9 5,0002 1,1400 425
12M 3,5950 -1 -13 12M 6,0414 8 31 4,8202 1,2050 as0l m——®—— 8 4
im 3m M 12m
INTEREST RATE SWAPS = EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,4770 5 -19 2,7021 2,5078 2,5750 Zona Euro 4,25 CURVA FORWARD
2y 3,0954 -9 27 2,6140 2,5205 2,6006 EUA 5,50 400
3y 2,9087 -9 -28 2,5770 2,5380 2,6300 Reino Unido 5,25 375
ay 2,8120 -8 -26 2,5680 2,5590 2,6600 Japéo 0,10 350
5Y 2,7589 -8 24 2,5689 2,5833 2,6861 Canada 4,75 325
7v 2,7157 -6 -20 2,5930 2,6360 2,7320 Suica -0,75 300
10Y 2,7250 -6 -17 2,6500 2,6980 2,7590 China 5,75 275
15Y 2,7597 -4 -14 2,6968 2,6870 2,6680 Brasil 10,50 250 +
20Y 2,6953 5 -13 2,6240 2,5780 2,5300 Austrélia 4,35
30Y 2,4860 -3 -11 2,4180 2,3600 2,3050 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,8417 -11 -30 3,7400 3,4885 3,5545 475
2y 4,3095 -14 -40 3,5940 3,4760 3,5790 025
3y 4,0425 -15 -40 3,5600 3,5010 3,6040
ay 3,8957 -14 -38 3,5370 3,5250 3,6290 7
5Y 3,8162 -14 -36 3,5400 3,5500 3,6550 325
7v 3,7529 -13 32 3,5630 3,5990 3,7060 275
10Y 3,7413 -12 -28 3,6180 3,6670 3,7510 225 |
15Y 3,7764 -11 -24 3,6790 3,6940 3,7330 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,7608 -11 22 3,6620 3,6370 3,6280 —a—EUR  —=—USD
30Y 3,5955 -10 -19 3,4990 3,4410 3,3910
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 85,38 0,30 3,84 oT 2Y 2,852 -0,06 -23,10 010
JETFUEL 829,25 1,00 36,75 OT 5Y 2,661 -0,09 24,10 %% 020
DIESEL 790,50 3,75 38,25 oT 10Y 3,061 -0,06 22,30 500 030
COBRE 9.858,00 36,00 6,00  BUND 10Y 2,369 -6,61 -17,70 /\/_’/__/_\—\/\/ 040
ZINCO 2.908,12 3565 9440 SCHATZ2Y 3,010 9,53 -18,60 % 050
OURO 241918 47,92 102,17 T-NOTE10Y 4,579 9,43 20,80 350 + ' 060
TRIGO 577'25 15’75 -69,50 T-NOTE 2Y 4,668 _13’25 -28,00 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 68,38 0,42 2,25  GILT 10Y 4,185 -6,62 -22,30 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0855  0,28%  1,17% 1,0901 1,0949 1,1030 109
EUR/GBP 0,84305 025%  -0,13% 0,8461 0,8495 0,8558
EUR/IPY 17539  -0,34%  -3,95% 175,37 175,36 175,33
EUR/CHF 09714  030%  -0,75% 0,9650 0,9590 0,0485
EUR/BRL 58989  -0,55%  -2,31% 5,9841 6,0644 6,2520
EUR/PLN 42573 0,11%  1,94% 4,2806 4,3107 4,3700 108
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0855  0,8431 175,39 0,9714 11,3982  7,4607 1,4801 1,60471 58989 11,6389
uUsD 0,9193 - 0,7738 158,565 0,8936 10,4681  6,8580 1,3609 1,4738 54223 10,6961
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,425 1,21 17,93 Titulo Variacao % PSI 6.80221 0,89% 6,34% 699353  5.823,43
BCP 0,377 0,00 37,43 EDP R 3,93 CAC40 762713 071% 1,11%  8259,19  6.773,82
CORT. AMORIM 9,850 1,44 777 EDP 3,71 ESTX50 PR  4.976,13  035% 10,06% 5.121,71  3.993,10
cTT 4,370 1,86 25,21 cTT 1,86 XTRADAX 1853456 0,69% 10,64% 18.892,92 14.630,21
EDP 3,690 371 -18,99 CORT. AMORI 1,44 S&P 500 5.590,87 -0,79% 17,18% 564245  4.103,78
EDP R 14270 3,93 22,97 MOTA ENGIL 1,42 IBEX 35 11.170,00 0,89% 10,57% 11.469,90 8.879,30
GALP 19,180  -2,52 43,78 NIKKEI 225 ~ 42.224,02  0,94% 26,18% 42.426,77 30.487,67
GREENVOLT 8,425 -0,06 3,00
J MARTINS 19,530 1,19 -15,23 GREENVOLT -0,06 o
MOTA ENGIL 3,576 1,42 -9,70 SEMAPA 0,14 1099 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,870 0,47 9,08 GALP 2,52 Lo
NOS 3,525 0,71 10,16
REN 2340 086 0,65 psi 109%
SEMAPA 14,680  -0,14 9,55 e 0%
SONAE SGPS 0,930 0,43 2,82 6775 101
IBERSOL 6,980 0,00 4,49 6725 9%
6675 97%
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