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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 k/./-//'
1M -0,3700 0 0 M 2,0775 -1 3 0,5415 -0,7762 150
3M -0,3210 0 0 3M 2,3331 0 1 0,7188 -0,7306
6M -0,2690 0 0 6M 2,5088 0 2 0,8324 -0,6470 050
12M -0,1800 0 0 12M 2,7759 0 4 1,0051 -0,5184 o050l M——H——®
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2570 0 2 -0,0808 0,5890 1,1150 Zona Euro 0,00 CURVA FORWARD
2y -0,1680 0 5 0,0876 0,7310 1,2300 EUA 2,00 050
3y -0,0260 1 -7 0,2545 0,8590 1,3405 Reino Unido 0,50
4y 0,1240 0 9 0,4080 0,9790 1,4348 Jap&o 0,10 025
5Y 0,2680 0 -10 0,5485 1,0895 1,5120 Canada 1,25 000
7Y 0,5370 0 12 0,7990 1,2820 1,6330 Suica 0,75 & M *
10Y 0,8730 0 11 1,0979 1,4849 1,7610 China 5,75 025
15Y 1,2310 0 9 1,3854 1,6498 1,8310 Brasil 6,50 050
20Y 1,3960 0 -8 1,5113 1,6960 1,8100 Australia 1,50
30Y 1,4670 0 7 1,5450 1,6660 1,7360 india 4,00 ———EURIBOR3M  —— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 300 INTEREST RATE SWAPS
1Y 2,6180 0 4 3,0129 2,9578 2,9295 B b .
2y 2,8000 0 2 3,0109 2,9280 2,9220 200
3y 2,8600 0 -1 2,9710 2,9418 2,9605 150
4y 2,8760 0 -4 2,9580 2,9250 2,9761 oo
5Y 2,8790 0 -6 2,9680 2,9310 2,9916 050
7Y 2,8810 0 9 2,9727 2,9782 2,9860 000
10Y 2,9030 -1 -12 2,9941 2,9610 3,0182 o) B W vy 5y 7 107 157 20v 3ov
15Y 2,9260 -1 -14 3,0051 3,0006 2,9780 g
20Y 2,9210 -1 -15 2,9942 2,9839 2,9785 —s—ER = USD
30Y 2,8850 -1 -16 2,9270 2,9100 2,8970
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 116
BRENT 78,79 0,72 2,60 oT 2Y -0,097 -0,02 1220 o 114
JETFUEL 726,33 6,17 11,86 oT 5Y 0,602 -0,02 -31,40 110
DIESEL 681,08 7,17 9,86 oT 10Y 1,755 0,03 30,10 %™ 1,08
COBRE 6.405,00 108,00 -922,00 BUND 10Y 0,177 1,70 -14,70 080 o
ZINCO 2.717,00 -46,00 -493,50 SCHATZ2Y  -0,011 0,92 0,50 B —
OURO 1.255,87  -3,22 42,29 T-NOTE10Y 3,591 0,34 -5,30 0 4 e
TRIGO 490125 _17’75 -46,50 T-NOTE 2Y 2'973 0,78 4,30 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 07/07 09/07
LICENGA C02 16,11 0,11 0,29 GILT 10Y 1,520 2,11 -10,70 USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1713  -0,64%  -0,65% 1,1794 1,1888 1,2075 120
EUR/GBP 0,88338 0,01%  -0,18% 0,8859 0,8889 0,8951
EUR/JPY 130,3  -0,07%  -0,52% 130,30 130,30 130,30
EUR/CHF 1,1641  0,11%  -0,20% 1,1630 1,1616 1,1594 110
EUR/BRL 44869  127%  -2,52% 4,5585 4,6258 4,7761
EUR/PLN 43174  -0,07%  -1,11% 4,3408 4,3649 4,4123
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1713  0,8834 130,30 1,1641 10,2598 7,4533 1,5386 157132  4,4869 9,4219
usD 0,8532 - 0,7537 111,245 0,9935 8,7556 6,3594 1,3127 1,3399 3,8412 8,0439
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,970 2,75 73,47 Titulo Variagao % PSI 20 5.661,81  034% 508%  5.801,45  5.014,62
BCP 0,257 0,77 5,37 ALTRI 2,75 CAC40 543436  067% 2,29%  5.657,44  4.995,07
CORT.AMORIM 11,5800 1,76 12,43 CORT. AMORI! 1,76 ESTX50 PR 3.473,31  0,37% -0,87%  3.708,82  3.261,86
CTT 2,9300 -0,61 -16,45 MOTA ENGIL 0,98 XTRADAX  12.609,85 0,53% -2,38% 13.596,89 11.726,62
EDP 3,490 -0,06 20,97 NOS 0,98 S&P 500 279258  031%  4,45%  2.872,87  2.412,79
EDP R 9,085 0.33 30,40 JMARTINS 0,87 IBEX 35 9.889,30  -0,38% -1,54%  10.758,20  9.327,60
GALP 17,265 0,44 12,66 cTT 0,61 NIKKEI 225  22.196,89 0,66% -2,50% 24.129,34  19.239,52
IBERSOL 12,300 0,00 1,23 BCP 0,77
J MARTINS 12,695 0,87 21,61 PHAROL 0,82 N
MOTAENGIL 3090 098  -15.64 SEMAPA -0.87 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,100 0,59 20,85 NOVABASE -1,09 102%
NOS 4,958 0,98 9,54
NOVABASE 2,710 -1,09 11,12 PSI20 100%
PHAROL 0,243 0,82 2,80 s700 o
REN 2,478 0,16 -0,04 s650
SEMAPA 22,800 -0,87 28,13 w500 6%
SONAE CAP. 0,939 0,43 5,86 o
SONAE SGPS 1,023 0,10 9,15
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