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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 _//./'/'
M -0,3690 0 0 M 2,0716 0 1 0,5566 -0,7742 150
3M -0,3210 0 0 3M 2,3392 0 0 0,7309 -0,7206
6M -0,2680 0 0 6M 2,5196 1 2 0,8425 -0,6470 050
12M -0,1790 0 0 12M 2,7853 1 2 1,0103 -0,5158 050l M——W— @ i
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2570 0 -1 -0,0824 0,5628 1,0930 Zona Euro 0,00 CURVA FORWARD
2y -0,1670 0 5 0,0833 0,7007 1,2060 EUA 2,00 025
3y -0,0230 1 -8 0,2411 0,8316 1,3130 Reino Unido 0,50 w
ay 0,1300 1 -10 0,3878 0,9530 1,4165 Japdo 0,10 000
5Y 0,2770 1 -12 0,5285 1,0665 1,4925 Canada 1,50 o S =)
7v 0,5450 1 -14 0,7797 1,2610 1,6295 Suica 0,75 025
10Y 0,8810 1 -14 1,0792 1,4643 1,7430 China 5,75
15Y 1,2380 1 -12 1,3684 1,6326 1,8170 Brasil 6,50 050
20Y 1,4060 1 -10 1,4974 1,6831 1,7980 Australia 1,50
30Y 1,4810 1 -8 1,5361 1,6618 1,7378 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 2,6380 1 4 2,9878 2,9032 2,8540 wso] m—" * - -
2y 2,8250 1 3 2,9430 2,8878 2,8605 200
3y 2,8830 0 0 2,9459 2,8600 2,8725 it
4y 2,8980 0 2 2,9289 2,8625 2,8825 o
5Y 2,9000 0 -4 2,9189 2,8680 2,9324 oo
7v 2,9060 -1 -7 2,8920 2,8930 2,9310 oo
10Y 2,9310 -1 -9 2,9391 2,9190 2,9390 o) B W av av sv v v 1sy 200 sov
15Y 2,9600 -1 -10 2,9310 2,9280 2,9280 -
20Y 2,9580 2 -11 2,9190 2,9090 2,9306 —e—ER  —eUsD
30Y 2,9260 -2 -11 2,8830 2,8620 2,8550
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 75,11 0,66 -1,37 oT2Y -0,120 -0,03 280 110
JETFUEL 70059 11,34 -11,41 oT5Y 0,542 -0,03 -23,80 108
DIESEL 657,84 12,51  -13,41 oT 10Y 1,735 0,01 2130 °® 1,06
COBRE 6.215,00 83,00 -99400 BUND10Y  -0,219 1,32 21,40 080 e
ZINCO 258950 250  -621,25 SCHATZ2Y  -0,011 0,23 450 oz Lo
OURO 1.242,86 -409 5536 T-NOTE10Y 3,560 2,34 T T s — Y
TRIGO 494,00 9’50 _38’75 T-NOTE 2Y 2'969 _2’35 _3'90 14/06 16/06 18/06 20/06 22/06 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07
LICENCA C02 16,01 -0,08 0,70 GILT 10Y 1,492 0,67 -10,20 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1643  -0,13%  -1,03% 1,1723 1,1814 1,2001 120
EUR/GBP 0,88488 -0,25%  -0,31% 0,8875 0,8904 0,8966
EUR/JPY 131,04  007%  -0,77% 131,04 131,04 131,04
EUR/CHF 1,1700  -0,01%  -0,78% 1,1689 1,1676 1,1654 110
EUR/BRL 45081  0,53%  -2,67% 4,5806 4,6547 4,8190
EUR/PLN 43137  008%  -0,97% 4,3371 4,3603 4,4075
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1643  0,8849 131,04 1,1700 10,3898  7,4544 1,5367 157462  4,5081 9,4859
usD 0,8572 - 0,7575 112,415 1,0035 8,9023 6,3896 1,3165 1,3496  3,8656 8,1321
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 9,100 -0,33 75,98 Titulo Variagéo % PSI 20 5.619,49 -0,26% 4,29%  5801,45  5.014,62
BCP 0,259 0.46 -4,63 J MARTINS 0,72 CAC40 5.429,20  0,43% 220%  5.657,44  4.995,07
CORT.AMORIM 11,3200  -0,53 9,90 crT 0,55 ESTX50 PR  3.45454  0,26% -1,42%  3.708,82  3.261,86
cTT 2,9060 0,55 1714 BCP 0,46 XTRADAX  12.540,73 0,38% -2,92% 13.596,89 11.726,62
EDP 3,460 -1,17 19,93 IBERSOL 0,41 S&P 500 2.803,02  0,17% 4,84%  2.872,87  2417,35
EDP R 8,930 0,78 28,18 GALP 0,15 IBEX 35 973480 -0,33% -3,08% 10.758,20  9.327,60
GALP 16,880 0,15 10,15 EDP R 0,78 NIKKEI 225  22597,35  1,85% -0,74% 24.129,34  19.239,52
IBERSOL 12,200 0.41 0.41 SONAE CAP. 0,97
J MARTINS 12,670 0,72 21,77 NAVIGATOR -1,07 -
MOTAENGIL 2995  -033  -18.24 EDP 117 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,075 -1,07 20,26 PHAROL 2,20 100%
NOS 4,902 057  -10,56
NOVABASE 2,670 037  -12.43 pSI20 o8%
PHAROL 0,244 2,20 -2,40 700 oo
REN 2,464 -0,16 -0,61 w50
SEMAPA 22,850 0,00 28,41 oo a6
SONAE CAP. 0,923 -0,97 4,06 -
SONAE SGPS 1,018 0,00 -9,59 9256 |
B B _ _ 5500 14/06 16/06 18/06 20/06 22/06 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07
- - - - 54501)4/06 21/06 28/06 05/07 12/07 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ——IBEX  — NIKKEI
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