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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) GBPLIBOR CHF LIBOR 250 _//./'/'
M -0,3710 0 0 M 2,0071 1 7 0,5249 -0,7744 150
3M -0,3210 0 0 3M 2,3386 0 2 0,7065 -0,7266
6M -0,2700 0 0 6M 2,5203 1 4 0,8270 -0,6470 050
12M -0,1810 0 0 12M 2,7840 1 5 0,9964 -0,5184 o050l M——H——®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2563 0 2 -0,0885 0,5710 1,1010 Zona Euro 0,00 CURVA FORWARD
2y -0,1660 1 2 0,0782 0,7085 1,2140 EUA 2,00 025
3y -0,0210 2 3 0,2396 0,8390 1,3170 Reino Unido 0,50 w
4y 0,1350 2 -4 0,3898 0,9600 1,4120 Japao 0,10 000
5Y 0,2840 3 -4 0,5302 1,0710 1,4890 Canada 1,25 & B N o =
v 0,5570 3 5 0,7797 1,2640 1,6230 Suica 0,75 025
10Y 0,8920 3 5 1,0783 1,4640 1,7430 China 5,75
15Y 1,2460 2 -4 1,3651 1,6278 1,8110 Brasil 6,50 050
20Y 1,4080 2 -4 1,4888 1,6707 1,7880 Austrélia 1,50
30Y 1,4740 2 3 1,5213 1,6420 1,7160 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS _
1Y 2,6060 -1 6 2,9915 2,9190 2,8770 250 - = b "
2y 2,7940 -1 7 2,9914 2,9050 2,9003 200
3y 2,8590 -1 5 2,9520 2,8630 2,8710 150
4y 2,8780 -1 3 2,9105 2,9109 2,9288 oo
5Y 2,8820 -1 1 2,9050 2,8855 2,9445 050
v 2,8900 -1 -1 2,8965 2,9110 2,9627 000
10Y 2,9170 -2 -3 2,9350 2,9290 2,9675 o) B W av av sv v v 1sy 200 sov
15Y 2,9490 2 -4 2,9622 2,9534 2,9519 '
20Y 2,9460 2 5 2,9150 2,9354 2,9266 —s—ElR  —s—uUsD
30Y 2,9130 2 5 2,8660 2,8460 2,8435
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 116
BRENT 76,96 0,43 2,00 oT 2y -0,090 0,01 950 g, 114
JETFUEL 719,87 6,84 20,08 oT 5Y 0,641 0,00 -14,30 110
DIESEL 674,87 559 15,83 oT 10Y 1,804 0,00 1420  °® 1,08
COBRE 6.324,00 -41,00 -754,00 BUND 10Y 0,205 0,44 419,30 050 o
ZINCO 273300 -575  -47500 SCHATZ2Y  -0,028 0,69 T e —— 1
OURO 1.254,30  -3,29 43,33 T-NOTE 10Y 3,565 0,84 211,30 o000 | 098
TRIGO 504,50 _1’00 _33’00 T-NOTE 2Y 2'957 _1’17 0'00 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07
LICENGA C02 15,67 0,01 0,26 GILT 10Y 1,491 1,05 -12,70 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1724  0,13%  -0,35% 1,1805 1,1898 1,2085 i
EUR/GBP 0,88595 -0,32%  -1,03% 0,8885 0,8915 0,8979
EUR/JPY 129,65  -0,09%  -0,06% 129,65 129,65 129,65
EUR/CHF 1,1623  -0,06%  -0,08% 1,1611 1,1599 1,1577 120
EUR/BRL 45836  026%  -1,04% 4,6585 4,7287 4,8835
EUR/PLN 43576  -0,09%  -2,16% 4,3814 4,4052 4,4542 119
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1724  0,8860 129,65 1,1623 10,2397 7,4529 1,5370 158189  4,5836 9,4227
uUsD 0,8505 - 0,7533 110,445 0,9890 8,7228 6,3390 1,3099 1,3467 3,9279 8,0284
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,640 0,70 67,09 Titulo Variagdo % PSI 20 5.599,76  0,55% 3,92% 580145  5.014,62
BCP 0,258 0,92 5,29 IBERSOL 5,15 CAC40 537577 0,18% 1,19% 565744  4.99507
CORT. AMORIM 11,1800 0,36 8,54 NOS 2,31 ESTX50 PR 3.44849  0,22% -1,58%  3.708,82  3.261,86
cTT 29160  -0.21 -16.,85 SEMAPA 2,22 XTRADAX 1249617 0,26% -3,26%  13.596,89 11.726,62
EDP 3,430 0,72 18,89 J MARTINS 1,91 S&P 500 276156  0,90% 3,28% 287287  2.407,70
EDP R 9,100 0,76 30,62 SONAE SGPS 1,59 IBEX 35 9.90500 0,39% -1,38%  10.758,20  9.327,60
GALP 16,915 0,71 10,38 NOVABASE 0,36 NIKKEI 225  21.788,14  1,12% -429% 24.129,34  19.239,52
IBERSOL 12,250 5,15 0,82 SONAE CAP. 0,64
J MARTINS 12,570 1,91 22,38 EDP 0,72 -
MOTAENGIL 3035 100  -17.14 EDPR 076 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,025 0,86 19,07 BCP 0,92 102%
NOS 4,868 2,31 11,18
NOVABASE 2,740 -0,36 -10,13 PSI20 100%
PHAROL 0,240 0,21 -4,00 5700 o
REN 2,470 0,82 0,36 o650
SEMAPA 23,050 2,22 29,53 . -
SONAE CAP. 0,930 0,64 4,85 w50
SONAE SGPS 1,023 1,59 9,15 9496
B B _ _ 5500 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07
- - - - 54500‘7/06 14/06 21/06 28/06 05/07 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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