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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 2,0921 0 12 0,4974 -0,7780 150
3M -0,3210 0 0 3M 2,3374 0 2 0,6681 -0,7316
6M -0,2700 0 0 6M 2,5013 0 2 0,7818 -0,6474 050
12M -0,1810 0 1 12M 2,7631 0 3 0,9534 -0,5210 050l M——H—— &
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2526 0 -4 -0,0966 0,5779 1,1248 Zona Euro 0,00 CURVA FORWARD
2y -0,1730 0 -3 0,0721 0,7212 1,2424 EUA 2,00 025
3y -0,0360 1 -4 0,2392 0,8548 1,3397 Reino Unido 0,50 w
ay 0,1200 1 -4 0,3936 0,9801 1,4354 Japéo 0,10 0.00
5Y 0,2710 1 5 0,5374 1,0889 1,5100 Canada 1,25 S =@
7v 0,5480 1 -6 0,7909 1,2824 1,6474 Suica 0,75 025
10Y 0,8930 1 5 1,0890 1,4774 1,7510 China 5,75
15Y 1,2510 0 -4 1,3697 1,6317 1,8120 Brasil 6,50 050
20Y 1,4140 -1 -4 1,4905 1,6737 1,7865 Austrélia 1,50
30Y 1,4830 -2 -3 1,5188 1,6366 1,7042 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 2,5880 -2 7 2,9807 2,9446 2,8720 250
2y 2,7760 -2 6 2,9854 2,9266 2,8830 200
3y 2,8400 -1 4 2,9715 2,8870 2,8930 150
Y 2,8660 -1 1 2,9571 2,8915 2,9100 100
5Y 2,8770 -1 0 2,9461 2,8980 2,9537 050
7v 2,8920 -1 -2 2,9180 2,9220 2,9530 000
10Y 2,9270 -1 -4 2,9405 2,9450 2,9590 oso) B ® v av sy 7v 10v 157 v aov
15Y 2,9660 -2 5 2,9530 2,9490 2,9460
20Y 2,9680 2 -6 2,9647 2,9270 2,9190 —=—ER —eUsD
30Y 2,9350 -2 -6 2,8930 2,9042 2,8908
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 116
BRENT 79,25 1,40 3,76 oT 2y -0,121 -0,01 28,00 o 114
JETFUEL 723,00 13,87 5,25 oT 5Y 0,637 -0,04 2410 110
DIESEL 680,16 12,16 3,66 oT 10Y 1,787 -0,05 2650 108
COBRE 6.623,00 -69,50 -262,00 BUND 10Y -0,193 -0,96 5,10 %% T4
ZINCO 2.926,00 2600 -12500 SCHATZ2Y  -0,041 0,69 e —— 1
OURO 125311 486 45,74 T-NOTE 10Y 3,577 0,34 0,80 ‘ | 08
TRIGO 502'75 19’25 _50’75 T-NOTE 2Y 2'934 0,78 10‘90 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 26/06 28/06
LICENCA C02 14,99 -0,01 41,31 GILT 10Y 1,507 1,92 3,50 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1658  0,65%  0,87% 1,1739 1,1830 1,2016 122
EUR/GBP 0,88605 -0,10%  -1,65% 0,8886 0,8914 0,8975
EUR/IPY 129,04  -1,09%  -2,45% 129,04 129,04 129,04 i
EUR/CHF 1,1584  -0,37%  -1,25% 1,1572 1,1558 1,1534
EUR/BRL 45127  -0,98%  -4,68% 4,5860 4,6557 4,8119 120
EUR/PLN 43755 -0,26%  -0,93% 4,3994 4,4229 4,4708
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1658  0,8861 129,04 1,1584 10,4581  7,4505 1,5353 157968 45127 9,5204
uUsD 0,8566 - 0,7574 110,745 0,9929 8,9488 6,3820 1,3152 1,3535  3,8508 8,1513
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,650 -1,48 67,28 Titulo Variac&o % PSI 20 552850 -047% 2,60% 580145  5.014,62
BCP 0,257 0,90 -5,37 SONAE CAP. 1,12 CAC40 532353 091% 021% 565744  4.99507
CORT.AMORIM 11,2200  -1,75 8,93 EDP R 0,96 ESTX50PR  3.39560 0,89% -3,09% 3.708,82  3.261,86
cTT 3,0060 0,00 -14,29 BCP 0,90 XTRADAX  12.306,00 1,06% -4,73% 13.596,89 11.726,62
EDP 3,400 -1,16 17,85 GALP 0,80 S&P 500 273898 083% 244% 287287 240570
EDP R 8,930 0,96 28,18 SEMAPA 0,66 IBEX 35 9.622,70 0,35% -4,19% 10.772,00 9.327,60
GALP 16,335 0,80 6,59 ALTRI -1,48 NIKKEI 225 2230451 0,15% -2,02% 24.129,34 19.239,52
IBERSOL 12,000  -1,23 -1,23 CORT.AMORI | -1,75
J MARTINS 12,370 -306  -23,62 NOVABASE -1,81 R .
MOTA ENGIL 2,875 41,20 -21,51 SONAE SGPS | -2,28 10w EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,100 -0,68 20,85 J MARTINS -3,06
NOS 4,694 0,34 -14,36 104%
NOVABASE 2,720 1,81 -10,79 PSI20 10
PHAROL 0,238 0,63 -4,80
REN 2,400 0,17 3,19 5675 100%
SEMAPA 22,950 0,66 28,97 5625 -
SONAE CAP. 0,906 1,12 2,14 5575
SONAE SGPS 1,030 2,28 -8,53 5525

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
informacé&o foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagées, contactar a Sala de
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