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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF o2 .‘.\./'
M 1,9760 4 11 M 4,9602 0 35 4,2241 -0,0750
3M 1,9930 0 5 3M 4,8537 0 42 4,1262 -0,0038 400
6M 2,0360 1 7 6M 4,6821 1 -45 4,0210 0,0100 275 -
12M 2,0840 3 -1 12M 6,0414 8 31 3,8516 0,0725 150 +—2 8 —
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 1,9901 1 0 1,9800 2,4410 2,7339 Zona Euro 2,15 CURVA FORWARD
2y 1,9853 1 3 2,1097 2,5185 2,7950 EUA 4,50 225
3y 2,0679 1 3 2,2180 2,5880 2,8507 Reino Unido 4,25
a4y 2,1571 1 3 2,3100 2,6540 2,8988 Japéo 0,50
5Y 2,2422 1 3 2,3913 2,7129 2,9375 Canada 2,75 200
7Y 2,3910 1 2 2,5310 2,8090 2,9960 Suica 0,75
10Y 2,5684 1 2 2,6859 2,9055 3,0374 China 5,75
15Y 2,7365 1 3 2,8131 2,9410 2,9919 Brasil 15,00 175 4
20Y 2,7645 2 5 2,8108 2,8859 2,9058 Austrélia 3,85
30Y 2,7044 2 8 2,7330 2,7800 2,7890 india 4,00 ~EURIBOR3M  ——— EURIBOR M —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1y 3,9317 2 -15 3,2055 3,4580 3,8210 400
2y 3,5787 0 -7 3,2480 3,5400 3,8890 a1 -\.\______/./'/./'\ﬂ
3y 3,4873 1 -18 3,3160 3,6300 3,9530 325
ay 3,4802 1 -18 3,3890 3,7080 4,0090 300
5Y 3,5084 1 -18 3,4700 3,790 4,0590 N »_'/*_,.—-—/'/.—__’_ﬂ
7Y 3,6074 1 -19 3,6140 3,8960 4,1520 225
10Y 3,7584 1 -19 3,7860 4,0370 4,2380 2009
15Y 3,9460 2 -18 3,9650 4,1340 4,2650 ' v 2y 3y ay 57 7 107 15Y 20Y 307
20Y 4,0167 2 17 4,0180 4,1270 4,2030 —e—ER —eusD
30Y 3,9569 2 -17 3,9380 3,9860 4,0040
COMMODITIES  LAST  Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 050
BRENT 68,11 0,97 3,90 oT 2Y 1,873 0,00 3,10 058
JETFUEL 71000 -7650 43,00 oT 5Y 2,371 0,02 370 5% oce
DIESEL 689,75 82,00 63,75 OT 10Y 3,046 0,02 1,70 40 o5
COBRE 9.664,00 1,50 59,00  BUND 10Y 2,513 3,29 0,20 053
ZINCO 267386 -449  -2246 SCHATZ2Y 2240 -0,24 800 %™ o2
OURO 332622 7,75  -1591 T-NOTE10Y 4,554 1,65 -16,30 | | 050
TRIGO 544’75 _7'25 _13’25 T-NOTE 2Y 3’970 1,80 -13,40 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 24/06
LICENGA C02 71,25 2,29 031  GILT10Y 4,868 3,72 29,50 o B ——EREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.AIM| Fw3M FW 6M FW 12M EURUSD
EUR/USD 1,1598  -0,08%  191% 1,1670 1,1736 1,1855 .
EUR/GBP 08526  0,01%  -1,57% 0,8574 0,8619 0,8703
EUR/JPY 169,07 -0,47%  -3,81% 169,06 169,06 169,05
EURICHF 09363 -0,14% -0,17% 0,9312 0,9264 0,9172 116
EUR/BRL 6,4577  -0,93%  -0,05% 6,6455 6,8325 7,2067
EUR/PLN 42479 0,12%  -0,12% 4,2837 4,3168 4,3770 115
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1598  0,8526 169,07 0,9363 11,0572  7,4603 1,5977 1,79073  6,4577 11,7985
UsD  0,8605 - 0,7342 145,7 0,8059 9,5102 6,4199 1,3731 1,5404 55445 10,1529
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 4,855 -1,42 -8,91 Titulo Variacéo % 7.401,41 -0,68% 16,06% 7.589,17  6.194,45
BCP 0,651 2,60 40,09 CORT.AMORIN 0,64 CAC40 7.560,69 -0,73% 2,44%  8.257,88  6.763,76
CORT. AMORIM 7,850 0,64 2,48 GALP 0,59 ESTX50 PR 525525 -0,79% 7,34%  5568,19  4.473,94
cTT 7,230 0,82 33,89 IBERSOL 0,21 XTRADAX  23507,95 -0,57% 18,08% 24.479,42 17.024,82
EDP 3,673 0,68 18,83 EDP R 0,10 S&P 500 6.090,51 -0,05% 3,52%  6.147,43  4.835,04
EDP R 9,780 0,10 2,59 IBEX 35 13.819,00 -1,54% 19,18% 14.370,80 10.298,70
GALP 15310 0,59 -4,01 NOS -1,05 NIKKEI 225 ~ 38.942,07 0,39% -2,39% 42.426,77 30.792,74
J MARTINS 20,980  -0,38 13,71 REN 1,15
MOTA ENGIL 3,678 1,24 26,22 MOTA ENGIL 1,24 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,264 0,61 9,08 ALTRI -1,42
NOS 3,770 -1,05 14,74 BCP -2,60 L05%
REN 3,015 1,15 32,24
SEMAPA 16,320 0,00 15,09 psi 1019%
SONAE SGPS 1,194 0,67 30,63 150 -
IBERSOL 9,460 0,21 26,47
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735027/05 03/06 10/06 17/06 24/06 PSI20 ——— CAC40 ——— Eurostoxx50 ———DAX S&P500 —— IBEX = NIKKE!
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