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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 2,0863 -1 6 0,5276 -0,7738 150
3M -0,3210 0 0 3M 2,3314 El 1 0,7125 -0,7302
6M -0,2700 0 0 6M 2,5081 -1 2 0,8330 -0,6470 050
12M -0,1810 0 0 12M 2,7738 -1 3 0,9988 -0,5184 o050l M——H——®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2575 0 2 -0,0880 0,5580 1,0980 Zona Euro 0,00 CURVA FORWARD
2y -0,1710 -1 -4 0,0786 0,7010 1,2090 EUA 2,00 025
3y -0,0310 -1 6 0,2380 0,8320 1,3145 Reino Unido 0,50 w
4y 0,1210 -1 7 0,3880 0,9530 1,4100 Japao 0,10 000
5Y 0,2670 2 8 0,5280 1,0660 1,4910 Canada 1,25 & S o =
v 0,5370 2 9 0,7795 1,2585 1,6225 Suica 0,75 025
10Y 0,8730 2 9 1,0790 1,4649 1,7430 China 5,75
15Y 1,2300 2 -8 1,3704 1,6335 1,8115 Brasil 6,50 050
20Y 1,3950 -1 7 1,4924 1,6755 1,7903 Austrélia 1,50
30Y 1,4650 -1 -6 1,5268 1,6465 1,7175 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 2,6180 0 4 2,9988 2,9279 2,9075 B b .
2y 2,8000 0 2 2,9966 2,8990 2,8910 200
3y 2,8600 0 -1 2,9530 2,8940 2,9331 Lo
4y 2,8760 0 -4 2,9370 2,8960 2,9471 oo
5Y 2,8790 0 6 2,9270 2,9000 2,9633 050
v 2,8810 0 9 2,9220 2,9509 2,9520 000
10Y 2,9030 -1 -12 2,9460 2,9470 2,9640 o) B ® v ay sv v v 1sy 200 sov
15Y 2,9260 -1 -14 2,9570 2,9520 2,9751 '
20Y 2,9210 -1 -15 2,9420 2,9300 2,9260 —s—ElR  —s—uUsD
30Y 2,8850 -1 -16 2,9030 2,8850 2,8730
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 116
BRENT 78,00 0,89 1,81 oT 2y 0,073 0,02 560 g 114
JETFUEL 716,22  -3,65 18,42 oT 5y 0,618 0,02 23,50 110
DIESEL 669,72  -5,15 12,92 oT 10Y 1,782 0,02 2490 °® 1,08
COBRE 6.308,50 -63,00 -938,00 BUND 10Y 0,194 1,55 22,10 050 o
ZINCO 276300 30,00 -43650 SCHATZ2Y  -0,021 0,92 420 e e
OURO 1.260,71 5,30 37,45 T-NOTE 10Y 3,580 1,67 6,40 000t 098
TRIGO 508,25  -7,00 28,50  T-NOTE 2Y 2,969 2,34 2,70 08/06 15/06 22006 29/06 06/07
LICENGA C02 16,02 0,32 0,20 GILT 10Y 1,489 0,29 -15,70 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1789  0,55%  -0,01% 1,1871 1,1963 1,2152 120
EUR/GBP 0,88345  0,28%  -0,19% 0,8860 0,8889 0,8952
EUR/JPY 13021  -043%  -0,45% 130,21 130,21 130,21
EUR/CHF 1,1651  -0,22%  -0,27% 1,1639 1,1627 1,1605 L1
EUR/BRL 45449  -0,19%  -3,76% 4,6192 4,6891 4,8450
EUR/PLN 43179  085%  -1,11% 4,3414 4,3650 4,4123
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1789  0,8835 130,21 1,1651 10,2492 7,4535 1,5397 157312 45449  9,4147
uUsD 0,8505 - 0,7542 110,715 0,9906 8,7239 6,3394 1,3091 1,3392 3,8683  8,0094
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,730 1,04 68,83 Titulo Variagdo % PSI 20 5.642,86  0,77% 4,72% 580145  5.014,62
BCP 0,259 0,70 -4,63 PHAROL 2,08 CAC40 539811  042% 161% 565744  4.99507
CORT. AMORIM 11,3800 1,79 10,49 EDP 1,81 ESTX50 PR 3.460,44  0,35% -1,24%  3.708,82  3.261,86
cTT 2,9480 1,10 -15,94 CORT. AMORII 1,79 XTRADAX 1254389 0,38% -2,89% 13.596,89 11.726,62
EDP 3,492 1,81 21,04 GALP 1,63 S&P 500 277976 0,72% 3,97% = 2.872,87 = 2.412,79
EDP R 9,055 -0,49 29,97 cTT 1,10 IBEX 35 9.927,00  0,22% -1,16%  10.758,20  9.327,60
GALP 17,190 1,63 12,17 NIKKEI 225  22.052,18 121% -3,13% 24.129,34  19.239,52
IBERSOL 12,300 0,41 1,23
J MARTINS 12,585 0,12 22,29 SONAE SGPS 0,10 -
MOTAENGIL 3060 082  -16.46 SEMAPA 022 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,070 0,90 20,14 EDPR 0,49 102%
NOS 4,910 0,86 -10,42
NOVABASE 2,740 0,00 -10,13 PSI120 100%
PHAROL 0,245 2,08 -2,00 5700 o
REN 2,474 0,16 0,20 o650
SEMAPA 23,000  -0,22 29,25 . -
SONAE CAP. 0,935 0,54 5,41 -
SONAE SGPS 1,022 0,10 9,24 9496
B B _ _ 5500 08/06 15/06 22/06 29/06 06/07
- - - - 54500;3[06 15/06 22/06 20/06 06/07 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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