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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 /‘
1M -0,3700 0 0 M 2,0011 1 13 0,5073 -0,7820 150
3M -0,3230 0 0 3M 2,3351 0 1 0,6358 -0,7310
6M -0,2680 0 0 6M 2,5044 0 1 0,7554 -0,6448 050
12M -0,1800 0 1 12M 2,7703 0 1 0,9410 -0,5212 050l M——H—— &
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2479 0 0 -0,0941 0,5714 1,1452 Zona Euro 0,00 CURVA FORWARD
2y -0,1720 0 5 0,0697 0,7176 1,2612 EUA 2,00 025
3y -0,0390 0 -9 0,2354 0,8592 1,3723 Reino Unido 0,50 w
ay 0,1130 0 -13 0,3906 0,9835 1,4709 Japéo 0,10 0.00
5Y 0,2620 0 -15 0,5390 1,1067 1,5558 Canada 1,25 S o =~ a
7v 0,5440 0 -16 0,8013 1,3090 1,6908 Suica -0,75 025
10Y 0,8960 0 -14 1,1126 1,5161 1,8153 China 5,75
15Y 1,2660 1 -11 1,4124 1,6881 1,8890 Brasil 6,50 050
20Y 1,4370 1 -10 1,5452 1,7401 1,8701 Austrélia 1,50
30Y 1,5130 1 -8 1,5862 1,7115 1,7862 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1y 2,6070 1 5 3,0186 2,9650 2,9798 B B e
2y 2,8080 1 3 2,9920 2,9685 2,9460 oo
3y 2,8810 1 -1 3,0184 2,9345 2,9690 s
Y 2,9080 1 -4 3,0081 2,9710 2,9780 12
5Y 2,9180 1 7 2,9810 2,9515 3,0340 ors
7v 2,9340 1 -11 2,9635 2,9795 3,0602 0ze
10Y 2,9670 1 -14 3,0070 3,0483 3,0400 o R p ~ i VS
15Y 3,0040 1 -15 3,0489 3,0494 3,0566
20Y 3,0060 1 -16 3,0130 3,0342 3,0020 —=—ER —eUsD
30Y 2,9710 1 -16 2,9690 2,9540 2,9410
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 115
BRENT 74,82 1,77 -4,77 oT 2y -0,126 -0,02 950 g 110
JETFUEL 691,25 1150  -59,25 OT5Y 0,675 -0,01 860 -
DIESEL 650,25 1225  -56,25 oT 10Y 1,820 -0,03 -1360 !
COBRE 6.799,50 13,00  -93,00 BUND 10Y 0,152 0,81 -18,20  °%0 100
ZINCO 293550 -73,50 -170,00 SCHATZ2Y  -0,044 0,69 900 0| Lo
OURO 1.269,30 2,10 21,85 T-NOTE10Y 3,624 0,84 -7,80 ‘ ! 090
TRIGO 503'75 _3’00 _34’75 T-NOTE 2Y 2,961 0,78 _3’10 24/05 26/05 28/05 30/05 01/06 03/06 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06
LICENCA C02 15,12 0,31 0,83  GILT 10Y 1,550 4,04 -12,30 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1648  0,95%  -1,24% 1,1729 1,1817 1,2010 o0
EUR/GBP 0,87663 -0,33%  0,03% 0,8791 0,8819 0,8880
EUR/IPY 1283  -0,55%  1,87% 128,30 128,30 128,30 123
EUR/CHF 1,1524  -0,12%  1,48% 1,1512 1,1500 1,1476 .
EUR/BRL 43855 -0,29%  -2,02% 4,4502 4,5197 4,6729 ;
EUR/PLN 43196  0,18%  -0,82% 4,3438 4,3687 4,4150 121
EURGBP EURJPY 120
0,89 135 119
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088 ‘\K\/\\/\/\\/—\/\/\/v . .
117
0,87 129
127 1,16
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1648  0,8766 128,30 1,1524 10,3248  7,4530 1,5515 156681  4,3855 9,4384
uUsD 0,8594 - 0,7535 109,875 0,9897 8,8694 6,4045 1,3339 1,3478  3,7662 8,1118
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,610 513 66,51 Titulo Variacéo % PSI 20 557541  1,90% 347% 580145  5014,62
BCP 0,269 0,71 -1,14 NAVIGATOR 5,36 CAC40 5.387,38  1,34% 141% 5657,44  4.99507
CORT.AMORIM 11,2800  -0,70 9,51 ALTRI 513 ESTX50 PR  3.44160 112% -1,78% 3.708,82  3.261,86
cTT 30180 094 -13,94 MOTA ENGIL 3,16 XTRADAX  12579,72 0,54% -2,62% 13.596,89 11.726,62
EDP 3,395 1,53 17,68 GALP 3,07 S&P 500 276195 044% 3,30% 287287 240570
EDP R 8,325 0,48 19,49 SEMAPA 2,95 IBEX 35 9.792,10  0,93% -2,51% 10.772,00 9.327,60
GALP 16,090 3,07 4,99 NIKKEI 225  22.516,83 -0,78% -1,09% 24.129,34 19.239,52
IBERSOL 12,000  -0,41 -1,23
J MARTINS 13,180 0,73 -18,62 REN -0,26 R .
MOTA ENGIL 2,940 3,16 -19,74 IBERSOL -0,41 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,190 5,36 22,98 CORT.AMORI v -0,70 102%
NOS 4,800 2,65 -12,42
NOVABASE 2,760 0,00 -9,48 PSI20 100%
PHAROL 0,250 2,46 0,00
REN 2342 -026 553 so50 %%
SEMAPA 22,650 2,95 27,28 065
SONAE CAP. 0,910 2,02 2,59 5550
SONAE SGPS 1,108 2,40 -1,60 5450

A'informacao mencionada e meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
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