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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 ./’././-
1M 3,6250 1 -1 M 5,4433 0 0 5,1671 1,2372 '
3M 3,6640 2 -6 3M 5,5630 0 5 51112 1,2546 500
6M 3,6620 -1 -9 6M 5,6333 -1 11 5,0229 1,1600 425
12M 3,5640 -3 -16 12M 6,0414 8 31 4,8488 1,1850 as0l E——8—"®8 g
im 3m M 12m
INTEREST RATE SWAPS = EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,4777 0 -14 2,7449 2,5460 2,6090 Zona Euro 4,25 CURVA FORWARD
2y 3,1154 2 17 2,6585 2,5500 2,6340 EUA 5,50 400
3y 2,9380 2 -15 2,6220 2,5720 2,6615 Reino Unido 5,25 375
ay 2,8442 2 12 2,6070 2,5920 2,6890 Japéo 0,10 350
5Y 2,7899 2 -10 2,6072 2,6170 2,7180 Canada 4,75 325
7v 2,7480 3 -7 2,6300 2,6670 2,7630 Suica -0,75 300
10Y 2,7578 3 -4 2,6840 2,7285 2,7895 China 5,75 275
15Y 2,7900 3 -2 2,7290 2,7150 2,6960 Brasil 10,50 250 +
20Y 2,7248 3 -1 2,6530 2,6040 2,5545 Austrélia 4,35
30Y 2,5095 2 0 2,4430 2,3840 2,3290 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 500 INTEREST RATE SWAPS
1y 4,8384 -1 -26 3,7270 3,5050 3,5740 475
2y 4,3013 -3 32 3,5900 3,5035 3,6000 450
3y 4,0390 -3 -30 3,5630 3,5260 3,6270 400
Y 3,8990 -3 -28 3,5480 3,5500 3,6540 375
5Y 3,8249 2 -25 3,5530 3,5750 3,6790 b '\_\M
7v 3,7657 -2 22 3,5800 3,6240 3,7275 300
10Y 3,7580 2 -18 3,6360 3,6910 3,7740 2
15Y 3,7938 -1 -15 3,6980 3,7200 3,7580 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,7793 -1 -13 3,6840 3,6630 3,6525 —a—EUR  —=—USD
30Y 3,6165 -1 -11 3,5220 3,4670 3,4170
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 85,51 0,11 3,36 oT 2Y 2,868 0,02 -14,30 010
JETFUEL 832,00 2,75 34,00 OT 5Y 2,676 0,02 -13,30 %% 020
DIESEL 788,75  -1,75 29,75 oT 10Y 3,082 0,02 410,10 500 030
COBRE 9.777,50 -118,50 27,50  BUND 10Y 2,396 3,35 -5,90 \/_’/__//_\—\/\/ 040
ZINCO 2.90094 -7,18 16826 SCHATZ2Y 3,033 2,76 1080 4% 050
OURO 241123  -4.25 86,25 T-NOTE10Y 4,600 0,37 9,60 3504 ' 060
TRIGO 556,00 _15’25 -80,00 T-NOTE 2Y 4,648 -2,65 -20,60 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07 07/07 09/07 11/07
LICENCA C02 69,45 1,08 41,29  GILT 10Y 4,223 3,99 -2,30 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,089  0,32%  1,16% 1,0937 1,0085 1,1065 109
EUR/GBP 0,84029 0,33%  0,40% 0,8434 0,8467 0,8530
EUR/IPY 172,87  1,46%  -2,04% 172,85 172,84 172,81
EUR/CHF 0,9750  -0,08%  -0,85% 0,9686 0,9626 0,9519
EUR/BRL 59463 -057% -157% 6,0329 6,1157 6,3096
EUR/PLN 42556  0,13%  1,82% 4,2789 4,3090 4,3672 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0890 0,8403 172,87 0,9750 11,4800  7,4615 1,4852 1,60595 59463 11,6908
uUsD 0,9168 - 0,7699 157,73 0,8945 10,5272 6,8407 1,3625 1,4730 54609 10,7292
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,395 -0,55 17,28 Titulo Variacéo % PSI 6.811,86  0,14% 649%  6.99353  5.823,43
BCP 0,375 -0,53 36,70 MOTA ENGIL 2,01 CAC40 772432 127% 240% 825919  6.773,82
CORT. AMORIM 9,890 0,41 8,21 SEMAPA 1,77 ESTX50 PR 504302  134% 1154% 5.121,71  3.993,10
cTT 4,395 0,57 25,93 NOS 0,85 XTRADAX  18.748,18 1,15% 11,92% 18.892,92 14.630,21
EDP 3,682 022  -1917 GALP 0,83 S&P 500 563561 091% 1815% 564245  4.103,78
EDP R 14,330 0,42 -22,65 cTT 0,57 IBEX 35 11.250,60 0,72% 11,37% 11.469,90 8.879,30
GALP 19,340 0,83 44,98 NAVIGATOR 0,47 NIKKEI 225 ~ 41.190,68 -2,45% 23,09% 42.426,77 30.487,67
GREENVOLT 8,350 -0,89 2,08 BCP -0,53
J MARTINS 19,620 0,46 -14,84 ALTRI -0,55
MOTA ENGIL 3,648 2,01 -7,88 REN -0,64 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,852 0,47 8,57 GREENVOLT -0,89 100%
NOS 3,555 0,85 11,09 107%
REN 2,325 -0,64 0,00 . 105
SEMAPA 14,940 1,77 11,49 w25 .
SONAE SGPS 0,929 0,11 271 6775
IBERSOL 7,000 0,29 4,79 6725 1o
6675 99%
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