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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 /
M -0,3720 0 0 M 2,0873 0 7 0,5158 -0,7764 150
3M -0,3210 0 0 3M 2,3373 0 2 0,6950 -0,7286
6M -0,2690 0 0 6M 2,5059 0 2 0,8065 -0,6470 050
12M -0,1810 0 0 12M 2,7734 0 3 0,9766 -0,5184 os0l  m——Wr— & Du
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2552 0 1 -0,0876 0,5650 1,1115 Zona Euro 0,00 CURVA FORWARD
2y -0,1770 0 -4 0,0796 0,7118 1,2167 EUA 2,00 025
3y -0,0400 0 6 0,2413 0,8432 1,3232 Reino Unido 0,50 w
ay 0,1120 -1 7 0,3942 0,9590 1,4157 Japao 0,10 000
5Y 0,2580 1 -8 0,5348 1,0739 1,4950 Canada 1,25 S = @
7Y 0,5290 2 -8 0,7825 1,2610 1,6170 Suica 0,75 025
10Y 0,8640 2 -8 1,0775 1,4591 1,7340 China 5,75
15Y 1,2220 2 7 1,3607 1,6193 1,7980 Brasil 6,50 050
20Y 1,3850 2 6 1,4820 1,6630 1,7740 Australia 1,50
30Y 1,4550 -2 5 1,5129 1,6310 1,7000 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIGOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
v 26060 -1 6 2,9915 2,9080 2,8655 ] e w o w e e e e
2y 2,7940 -1 7 2,9670 2,9171 2,8620 %0
3y 2,8590 -1 5 2,9430 2,8670 2,8850 150
ay 2,8780 -1 3 2,9538 2,8705 2,8850 100
5Y 2,8820 -1 1 2,9409 2,8755 2,9404 050
7Y 2,8900 -1 -1 2,9015 2,8970 2,9622 000
10Y 2,9170 2 -3 2,9550 2,9220 2,9380 oso) B ® v av sy 7v 10v 157 v aov
15Y 2,9490 2 -4 2,9645 2,9579 2,9250
20Y 2,9460 2 5 2,9530 2,9070 2,9345 —e—ER U
30Y 2,9130 2 5 2,9112 2,8590 2,8465
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 116
BRENT 78,24 0,00 3,11 oT2Y -0,081 0,04 740 o 114
JETFUEL 71987 6,84 20,08 oT5Y 0,640 0,04 420 110
DIESEL 674,87 559 15,83 OT 10Y 1,801 0,05 -5,40 ' 108
COBRE 6.40350 -10500 -589,00 BUNDI10Y  -0,198 0,81 9,00 0% o4
ZINCO 2.738,75 -8650 -392,25 SCHATZ2Y  -0,025 0,23 B ———— 1
OURO 1.257,62 2,95  -3878 T-NOTE10Y 3,567 0,00 -6,60 ‘ I o8
TRIGO 507'50 16,50 _20’00 T-NOTE 2Y 2'957 1’95 2‘70 06/06 08/06 10/06 12/06 14/06 16/06 18/06 20/06 22/06 24/06 26/06 28/06 30/06 02/07 04/07
LICENGAC02 15,67 0,15 0,10 GILT 10Y 1,483 2,11 -4,50 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1709  0,58%  0,29% 1,1790 1,1881 1,2066 1ot
EUR/GBP 08831 -023% -1,04% 08857 0,8887 0,8949
EUR/JPY 12953  -0,69%  -1,12% 129,53 129,53 129,53
EURICHF 1,1610 -0,32%  -0,63% 1,1599 1,1586 1,1563 120
EUR/BRL 45835  -0,46% -2,60%  4,6554 4,7252 4,8842
EUR/PLN 43522  0,71%  -1,63%  4,3760 4,3998 4,4484 119
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1709  0,8831 129,53 1,1610 10,2459  7,4519 1,5348 1,58285  4,5835 19,4121
usD 0,8544 - 0,7562 110,565 0,9920 8,7603 6,3667 1,3129 1,3538  3,9221 8,0487
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8580  -023 6593 Titulo Variaco % PSI 20 556936  098% 3,36% 580145 501462
BCP 0,260 1,52 -4,41 MOTA ENGIL 5,44 CAC40 536632 086% 101% 565744 499507
CORT.AMORIM 11,1400 0,18 8,16 EDPR 2,00 ESTX50 PR 3.44092 085% -1,80% 370882  3.261,86
cTT 29220 1,11 -16,68 SEMAPA 1,58 XTRADAX 1246429 1,19% -351% 13.596,89 11.726,62
EDP 3,455 0,73 19,76 BCP 1,52 S&P 500 273121  066% 2,16% 287287 240770
EDPR 9,170 2,00 31,62 SONAE SGPS 1,31 IBEX 35 986620 1,11% -1,77% 10.758,20  9.327,60
GALP 16,795 0,87 9,59 NIKKEI 225  21546,99 -0,78% -535% 24.129,34 19.239,52
IBERSOL 11,650  -1,27 -4,12
J MARTINS 12335 073  -23.83 e .
MOTA ENGIL 3,005 544  -17,96 ALTRI 0,23 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,982 0.24 18,05 IBERSOL -1,27 102%
NOS 4,758 098  -13,19
NOVABASE 2,750 0,00 9,81 PSI20 100%
PHAROL 0,241 0,63 -3,80 5700 -
REN 2,450 0,08 1,17 w50
SEMAPA 22550 1,58 26,72 w0 a6%
SONAE CAP. 0,936 1,19 5,52 s
SONAE SGPS 1,007 131 -1057
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