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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 LIBOR CHF LIBOR 250 r/./'
M -0,3700 0 0 M 2,0836 0 13 0,5079 -0,7854 150
3M -0,3230 0 0 3M 2,3319 0 0 0,6286 -0,7318
6M -0,2680 0 0 6M 2,5009 1 0 0,7521 -0,6452 050
12M -0,1820 0 1 12M 2,7725 1 1 0,9349 -0,5236 os0 ] M——W——® 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2479 0 0 -0,0968 0,5490 1,1190 Zona Euro 0,00 CURVA FORWARD
2y -0,1730 0 5 0,0610 0,7000 1,2400 EUA 2,00 025
3y -0,0370 1 11 0,2235 0,8260 1,3540 Reino Unido 0,50 w
ay 0,1150 1 -15 0,3789 0,9670 1,4520 Japdo 0,10 000
5Y 0,2650 1 -18 0,5249 1,0880 1,5400 Canada 1,25 R R = 2
7v 0,5460 2 -20 0,7900 1,2910 1,6871 Suica 0,75 025
10Y 0,8950 2 -18 1,1030 1,5081 1,8000 China 5,75
15Y 1,2590 1 -16 1,4085 1,6841 1,8750 Brasil 6,50 050
20Y 1,4260 0 -15 1,5402 1,7340 1,8560 Australia 1,50
30Y 1,4990 -1 -13 1,5816 1,7070 1,7840 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,6000 0 5 3,0255 2,9850 2,9789 275
2y 2,8020 2 2 2,9825 2,9882 2,9904 225
3y 2,8730 2 2 3,0010 2,9420 2,9830 175
4y 2,9000 2 5 2,9645 2,9585 2,9940 125
5Y 2,9080 -3 -8 2,9590 2,9595 3,0367 075
7v 2,9240 -3 -12 2,9780 2,9990 3,0620 026
10Y 2,9570 2 -15 3,0335 3,0477 3,0697 o - - . v ——————
15Y 2,9940 2 -16 3,0489 3,0509 3,0325 i
20Y 2,9970 2 17 3,0401 2,9970 2,9920 —e—ER  —e—uUsD
30Y 2,9610 -2 -17 2,9575 2,9830 2,9465
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 120
BRENT 73,58 -1,16 -5,68 oT2Y -0,103 0,05 460 115
JETFUEL 679,75  -1275  -67,50 oT5Y 0,685 0,06 -7,40
DIESEL 638,00 -1250  -64,50 oT 10Y 1,845 0,10 11,70 °® 10
COBRE 6.81550 -67,00  -82,00 BUND10Y  -0,156 -4,30 2540 080 105
ZINCO 3.009,00 2,00 93,00 SCHATZ2Y  -0,053 3,44 12,60 | 025 f e | 10D
OURO 1.267,48  -544  -2244 T-NOTE10Y 3,629 -1,35 -13,20 0 | | 095
TRIGO 505175 6’50 _18’75 T-NOTE 2Y 2'969 _0’39 _7,80 23/05 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
LICENCA C02 14,88 0,38 -0,68 GILT 10Y 1,512 -1,25 -24,90 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1538  -0,35%  -1,88% 1,1618 1,1706 1,1897 ™
EUR/GBP 0,8737  0,58%  0,31% 0,8762 0,8790 0,8850
EUR/JPY 12759  -0,16%  2,55% 127,59 127,59 127,59 123
EUR/CHF 1,1508  031%  2,07% 1,1496 1,1484 1,1459
EUR/BRL 4,4075  -0,90%  -1,65% 4,4728 4,5419 4,7016 122
EUR/PLN 43304 -0,24%  -0,84% 4,3543 4,3790 4,4254 121
EURGBP EURJIPY 120
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1538  0,8737 127,59 1,1508 10,3369  7,4516 1,5447 157298  4,4075 9,4415
usD 0,8614 - 0,7543 109,99 0,9914 8,9057 6,4193 1,3304 1,3553  3,7903 8,1327
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 8,190 0,37 58,38 Titulo Variagéo % PSI 20 5.471,65 -1,13% 155%  5801,45  5.014,62
BCP 0,267 -1,62 -1,84 J MARTINS 0,69 CAC40 5.316,01 -1,05% 006%  5.657,44  4.995,07
CORT.AMORIM ~ 11,3600  -1,39 10,29 ALTRI 0,37 ESTX50PR  3.40351 -105% -287%  3.708,82  3.261,86
cTT 29900  -145  -1474 GALP 0,10 XTRADAX 1251191 -1,44% -3,14% 13.596,89 11.726,62
EDP 3,344 -0,45 15,91 S&P 500 2759,24  -0,29% 320%  2.872,87 240570
EDP R 8,285 -0,42 18,92 IBEX 35 9.702,10  -0,89% -3,40% 10.772,00  9.327,60
GALP 15,610 0,10 1,86 SONAE SGPS -1,99 NIKKEI 225  22.693,04 061% -0,32% 24.129,34  19.239,52
IBERSOL 12,050  -1,23 -0,82 SONAE CAP. 2,09
J MARTINS 13,085 0,69 -19,20 MOTA ENGIL -3,88 - 5
MOTAENGIL 2850  -388  -22,19 NAVIGATOR 472 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,926 4,72 16,73 PHAROL -5,06 o
NOS 4,676 085  -14,69 100%
NOVABASE 2,760 0,00 -9,48 pSI20 905 =
PHAROL 0,244 -5,06 -2,40 o8%
REN 2,348 -1,76 5,28 5750 o756
SEMAPA 22,000  -1.35 23,63 5650 96%
SONAE CAP. 0,892 -2,09 0,56 ss50 o5%
SONAE SGPS 1,082 -1,99 -3,91 4%
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