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EURIBOR vs. USD LIBOR
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EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s e —
M -0,3910 0 2 M 2,4024 0 -3 0,7221 -0,8202
3M -0,3440 0 3 3M 2,3299 2 -20 0,7694 -0,7272 Lo
6M -0,3130 0 7 6M 2,1998 2 -35 0,8558 -0,6884 025
12M -0,2130 0 -7 12M 2,1833 4 -44 0,9503 -0,5854 0501 W——a——d— 1
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3610 0 -10 -0,3906 -0,1247 0,2414 Zona Euro 0,00 CURVA FORWARD
2y -0,3700 0 12 -0,3386 -0,0335 0,3345 EUA 2,50 025
3y -0,3400 0 -14 -0,2660 0,0580 0,4292 Reino Unido 0,75 R O
4y -0,2830 0 -15 -0,1866 0,1501 0,5179 Japao 0,10
5Y -0,2140 -1 -16 -0,1018 0,2432 0,5931 Canada 1,75
v -0,0570 -1 -19 0,0750 0,4123 0,7264 Suica 0,75
10Y 0,1890 -1 22 0,3185 0,6068 0,8639 China 5,75
15Y 0,5000 -1 25 0,5878 0,7872 0,9632 Brasil 6,50 050
20Y 0,6600 -1 27 0,7189 0,8535 0,9633 Austrélia 1,25
30Y 0,7270 -1 28 0,7539 0,8296 0,8844 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 1,9430 2 -46 1,5690 1,7020 1,9655 200 M
2y 1,7140 3 -48 1,5625 1,7685 2,0190 150
3y 1,6550 3 -46 1,6070 1,8558 2,0730
4y 1,6580 -4 -44 1,6665 1,8940 2,1240 1o
5y 1,6870 -4 42 1,7245 1,9495 2,1848 050 /./-/'”"
v 1,7750 -4 -39 1,8335 2,0415 2,2235 000
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30Y 2,1740 2 29 2,1920 2,2460 2,2850
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 064
BRENT 66,21 0,28 2,56 oT 2y 0,419 0,00 90 o 062
JETFUEL 636,75  -525 3,16 oT 5y 0,153 0,00 -14,90 060
DIESEL 59850  -525  -11,66 oT 10Y 0,482 0,01 4380 % 058
COBRE 5.997,00 -54,00 33,00  BUND 10Y 0,908 -1,10 417,30 030 056
ZINCO 2.561,00 -50,50  -44,00 SCHATZ2Y  -0,119 0,23 890 o5 054
OURO 1.406,27 -6,77 121,11 T-NOTE10Y 2,796 -1,87 -20,70 0 | | 052
TRIGO 542175 _3’75 46’00 T-NOTE 2Y 2'107 _2’11 _29,30 29/05 31/05 02/06 04/06 06/06 08/06 10/06 12/06 14/06 16/06 18/06 20/06 22/06 24/06 26/06
LICENGA C02 27,08 0,31 1,49 GILT 10Y 0,819 0,63 -10,80 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,137 0,07%  1,54% 1,1452 1,1532 1,1669 e
EUR/GBP 0,89428  0,20%  -1,35% 0,8971 0,9004 0,9066
EUR/JPY 122,64  -0,20%  -0,07% 122,64 122,64 122,64
EUR/CHF 1,1105  0,17%  1,19% 1,1094 1,1082 1,1059
EUR/BRL 43903  -0,41%  3,02% 4,4598 4,5264 4,6537
EUR/PLN 42533  0,18%  0,84% 4,2748 4,3003 4,3471 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1370  0,8943 122,64 1,1105 10,5469 7,4643 1,4912 1,62479  4,3903 9,6888
uUsD 0,8795 - 0,7888 107,765 0,9776 9,2692 6,5650 1,3116 1,4277 3,8637 8,5117
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,045 0,25 422 Titulo Variagdo % PSI 20 5.102,75  046% 7,85%  5.686,45  4.551,84
BCP 0,268 1,94 16,82 MOTA ENGIL 2,38 CAC40 549361 -0,13% 16,13% 5.601,38  4.555,99
CORT. AMORIM 10,160 0,20 12,89 BCP 1,94 ESTX50 PR 3.442,38  -0,02% 14,69%  3.536,87  2.908,70
cTT 2,066 0,10 29,87 JMARTINS 1,28 XTRADAX 1227103 021% 16,21% 12.886,83 10.279,20
EDP 3,337 0,09 9,45 NAVIGATOR 1,03 S&P 500 292163 027% 16,54%  2.964,15  2.346,58
EDP R 9,010 0,33 15,88 IBERSOL 1,00 IBEX 35 9.147,80  -0,10% 7,12%  9.971,60  8.286,20
GALP 13,445 0,37 2,54 NOS 0,26 NIKKEI 225  21.338,17 1,19% 6,61%  24.448,07 18.94858
IBERSOL 8,080 1,00 2,28 REN 0,32
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RAMADA 7,100 1,11 5,33 s 101%
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