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RENDA FIXA
PEANKIO PEDIRA . EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps)| USD LIBOR LAST PRICE 1D (bps) 1M (bps)| GBP LIBOR | CHF LIBOR 100
M -0,3580 0 -1 M 0,4521 0 1 0,5113 -0,8306
3M -0,2690 0 -1 3M 0,6401 0 2 0,5828 -0,7666 050
6M -0,1610 0 -2 6M 0,9297 0 -3 0,7260 -0,6780 0,00 WHM
12M -0,0290 0 -2 12M 1,2510 0 -5 0,9903 -0,5566 0,50
INTEREST RATE SWAPS —=— EURIBOR usbLBOR
EUR FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y Banco Central /
Y -0,1660 1 -2 -0,1773 0,0630 0,6000 Zona Euro 0,00 Curva Forward
2y -0,1860 0 -4 -0,1412 0,1888 0,7563 EUA 0,50 0,00
3y -0,1710 0 -6 -0,0729 0,3283 0,8898 Reino Unido 0,50 R R RO
4y -0,1240 0 -7 0,0255 0,4719 1,0061 Japdo 0,10 - ==
5Y -0,0440 0 -8 0,1401 0,6072 1,0919 Canada 0,50 0,25 /—\_,_/
Y 0,1640 0 -8 0,3916 0,8374 1,2500 Suica -0,75
1oy 0,4890 0 -8 0,7086 1,0608 1,3763 China 5,75
15Y 0,8350 0 -10 0,9977 1,2200 1,4142 Brasil 14,25 0,50
20Y 0,9670 0 -11 1,1026 1,2546 1,3781 Australia 1,75
30Y 1,0010 0 -12 1,1140 1,2100 1,2833 india 4,00 — EURIBOR 3 EURIBOR 6M  ——— EURIBOR 121 )
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 Interest Rate Swaps
1y 0,7710 0 -10 1,0235 1,3980 1,7710 2,00
2y 0,8830 1 -15 1,1000 1,4930 1,8370 igg
3y 0,9790 1 -17 1,2197 1,5840 1,8780 125
4Y 1,0710 1 -18 1,2990 1,6620 1,9520 1,00
5Y 1,1640 1 -18 1,3910 1,7310 2,0250 o ///'_'
A4 1,3430 1 -17 1,5480 1,8520 2,0915 025
10Y 1,5590 1 -15 1,7195 1,9885 2,1715 ool y-— ——— — — - —
15Y 1,7870 1 -15 1,9325 2,1364 2,2220 ’
20Y 1,9120 1 -15 2,0350 2,1715 2,2425 . usp
30Y 2,0060 0 -15 2,1085 2,1760 2,2640 J
COMMODITIES 1D (bps) 1M (bps) s Swap 10y-2y
BRENT 50,09 0,21 1,16 oT 2Y 0,761 -0,02 25,50 ! % ‘_////_/
JETFUEL 452,75 9,50 3,75 oT 5Y 1,965 -0,05 19,30 0,65 o
DIESEL 45150 0,00 5,00 oT 10Y 3,090 -0,06 5,90 05 \——/\\//
COBRE 4.708,00 31,00 123,00 BUND 10Y -0,286 2,70 -9,90 045
ZINCO 2.042,75 21,75 178,25 | SCHATZ 2Y 0,055 1,61 -5,50 035
OURO 1.263,96 -2,37 14,84 | T-NOTE 10Y 2,487 3,92 -14,30 25
TRIGO 469,75 -2,50 -3,25 T-NOTE 2Y 1,288 3,37 -18,10 25/05 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
LICENGA C02 5,66 -0,03 0,08 | GILT 10Y 1,459 5,43 -10,70 R usD —— o )
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 1,1389 0,94% 1,55% 1,1426 1,1465 1,1553 116
EUR/GBP 0,76595 0,26% 1,11% 0,7681 0,7703 0,7751
EUR/JPY 120,38 -1,97% 1,93% 120,38 120,38 120,38
EUR/CHF 1,0877 -0,48% 2,05% 1,0861 1,0843 1,0808 115
EUR/BRL 3,8072 0,24% 5,33% 3,9237 4,0379 4,2453
EUR/PLN 4,3708 0,01% 1,67% 4,3929 4,4144 4,4530
1,14
EURGBP EURIPY
0,80 130
0,79 127 113
0,78 124
0,77 121 1,12
0,76 118
0,75 115 1,11
21/04 05/05 19/05 02/06 16/06 21/04 28/04 05/05 12/05 19/05 26/05 02/06 09/06 16/06 23/06 21/04 28104 05/05 12/05 19/05 26/05 02/06 09/06 16/06 23/06
J J
FIXINGS CONTRA USD e EUR
EUR uUsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1389 0,7660 120,38 1,0877 9,2879 7,4418 1,4500 1,49752 3,8072 9,2878
usD 0,8809 - 0,6756 105,74 0,9565 8,1858 6,5564 1,2758 1,3194 3,3625 18,1789
ACCIONISTA
TITULO Cotacédo 1D % YTD % Maiores ganhos/perdas INDICE YTD% MAX Anual MIN Anual
ALTRI 3,199 2,20 -32,94 Titulo Variagéo % PSI 20 4.689,96 1,49% -11,73% | 5.935,67 4.400,37
BANCO BPI 1,131 0,80 3,67 NAVIGATOR 3,69 CAC40 4.465,90 1,96% -3,69% 5.217,80 3.892,46
BCP 0,021 3,54 -58,06 BCP 3,54 ESTX 50 PR 3.037,86 2,00%  -7,03% 3.714,26 2.672,73
MONTEPIO 0,511 0,00 -21,98 SEMAPA 2,77 XTRA DAX 10.257,03 1,85% -4,52% | 11.802,37 8.699,29
CORT. AMORIM 7,374 2,60 23,97 CORT. AMORII 2,60 S&P 500 2.106,81 1,03%  3,08% 2.132,82 1.810,10
CTT 7,774 2,21 -12,20 SONAE SGPS 2,51 IBEX 35 8.885,30 2,11% -6,90% | 11.612,60 7.746,30
EDP 2,950 0,31 -11,17 NIKKEI 225 16.238,35 1,07% -14,69% | 20.952,71 | 14.865,77
EDP R 6,778 0,16 -6,51
GALP 12,375 131 15,44 Evolucéo Mensal (Base 100%)
J MARTINS 14,285 146 19,09 103
MOTA ENGIL 1,690 -1,17 -12,21 MOTA ENGIL -1,17 101%
NOS 6,071 1,86 -16,22 99% =\ x
PHAROL 0,095 0,00 -56,03 PSI20 J
NAVIGATOR 2,779 3,69 -20,39 5000 oot
REN 2,660 1,26 -4,39 4900 0%
SEMAPA 10,750 2,77 -15,32 4800
SONAE CAP. 0,583 1,39 14,31 700 :::
SONAE SGPS 0-818 2,51 '21-95 4500 25/05 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
- - ~ _ 440025105 01/06 08/06 15/06 22/06 PSI20  ———CAC40 Eurostoxxs0  ———DAX S&PS00  —— IBEX NIKKEI
J

A informacdo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacédo para a pratica de qualquer acto. A
informacé&o foi recolhida de fontes consideradas fidveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestdo de Risco a Empresas) do CaixaBl.



