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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 rs =
M -0,3920 0 -1 M 2,3980 0 -3 0,7218 -0,8114
3M -0,3460 0 2 3M 2,3199 0 -20 0,7738 -0,7256 Lo
6M -0,3130 0 6 6M 2,2005 1 34 0,8511 -0,6930 025
12M -0,2170 0 5 12M 2,1781 -1 -42 0,9545 -0,5854 050 W——a——d— 3
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3712 -1 9 -0,4207 -0,1700 0,2068 Zona Euro 0,00 CURVA FORWARD
2y -0,3760 1 -12 -0,3740 -0,0779 0,3038 EUA 2,50 025
3y -0,3450 1 -13 -0,3060 0,0150 0,4001 Reino Unido 0,75 AR
ay -0,2880 2 -14 -0,2245 0,1120 0,4910 Japdo 0,10
5Y -0,2170 2 -15 -0,1383 0,2077 0,5675 Canada 1,75
7Y -0,0580 2 -16 0,0427 0,3838 0,7040 Suica 0,75
10Y 0,1870 2 -18 0,2914 0,5842 0,8460 China 5,75
15Y 0,4960 2 21 0,5677 0,7726 0,9500 Brasil 6,50 050
20Y 0,6560 2 23 0,7062 0,8455 0,9539 Austrélia 1,25
30Y 0,7230 2 -24 0,7486 0,8265 0,8844 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 2,0090 1 -38 1,6292 1,7270 1,8613 200
2y 1,7970 1 -38 1,6170 1,7865 2,0527 150
3y 1,7360 1 -36 1,6692 1,8345 2,0277
4y 1,7300 1 37 1,7000 1,9070 2,1476 1o
5Y 1,7580 0 -32 1,7530 1,9709 2,1906 050 /'
7Y 1,8350 1 -30 1,8680 2,0520 2,2370 000
10v 19580 -1 -28 1,9925 2,1595 2,2850 o) MW w——s— o oy oav o
15Y 2,1030 1 25 2,1425 2,2350 2,3245 ’
20Y 2,1720 -1 24 2,1775 2,2888 2,3240 —e—ER  —eUsD
30Y 2,2080 -1 23 2,2020 2,2545 2,3192
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 062
BRENT 64,84 0,10 3,68 oT 2y -0,450 -0,03 -45,00 o 050
JETFUEL 639,50 2,75 -14,16 oT5Y -0,219 -0,05 21,90
DIESEL 600,50 2,00 22,91 oT 10Y 0,411 0,07 4120 % 08
COBRE 6.001,00 4,00 33,00 BUNDI10Y  -0,950 -3,69 9530 0 056
ZINCO 254500 17,00  -70,00 SCHATZ2Y  -0,137 -0,69 13,70 o1s 054
OURO 1.388,62 -20,98 83,97 T-NOTE10Y 2,790 1,24 279,00 000 052
TRIGO 51250  -14,75 275  T-NOTE2Y 2139 3,44 213,90 avos 07106 14106 210 28/06
LICENGA C02 26,88 0,60 2,42 GILT 10Y 0,800 -3,50 80,00 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1349  -027%  1,47% 1,1431 1,1513 1,1655 ™
EUR/GBP 0,89718  -0,07%  -1,23% 0,9000 0,9032 0,9096
EUR/JPY 122,93 -027%  -1,43% 122,93 122,93 122,93
EUR/CHF 1,1155  -0,46%  0,24% 1,1144 1,1132 1,1109
EUR/BRL 43218  1,30%  1,10% 4,3919 4,4580 4,5862
EUR/PLN 42401  0,10%  0,95% 4,2620 4,2873 4,3357 113
EURGBP EURJPY
0,90 130
0,89 128
112
0,88 126
0,87 124
0,86 122
0,85 + 120 + 111
30/04 07/05 14/05 21/05 28/05 04/06 11/06 18/06 25/06 30/04 07/05 14/05 21/05 28/05 04/06 11/06 18/06 25/06 30/04 07/05 14/05 21/05 28/05 04/06 11/06 18/06 25/06
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1349  0,8972 122,93 1,1155 10,5566  7,4635 1,4843 1,62417  4,3218 9,6948
usD 0,8830 - 0,7904 108,31 0,9846 9,3252 6,5906 1,3103 14352  3,8155 8,5537
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,220 1,88 7,24 Titulo Variagao % PSI 20 518244  088% 953% 568645  4.551,84
BCP 0,275 1,14 19.83 J MARTINS 2,54 CAC40 5569,60 055% 17,73% 5611,28  4.555,99
CORT.AMORIM 10,140  -0,39 12,67 RAMADA 1,99 ESTX50 PR 3.498,03 0,70% 16,55%  3.536,87  2.908,70
cTT 2,144 1,32 27,22 RAMADA 1,99 XTRADAX 1252415 101% 1862% 12.886,83 10.279,20
EDP 3,350 -0,03 9,58 ALTRI 1,88 S&P 500 296438  0,77% 1825%  2977,93  2.346,58
EDP R 8,950 -0.78 15,11 REN 1,78 IBEX 35 0.269,80 0,77% 855%  9.971,60  8.286,20
GALP 13,750 1,66 0,33 EDP -0,03 NIKKEI 225  21.729,97 2,13% 8,57%  24.44807 18.948,58
IBERSOL 8,040 0,00 1,77 CORT.AMORIl | -0,39
J MARTINS 14,525 2,54 40,47 NOVABASE -0,42 - 5
MOTAENGIL 1937 173  20.37 EDPR 078 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,412 1,61 5,22 NOS -0,95
NOS 5,725 -0.95 8,12 106%
NOVABASE 2,320 -0,42 18,32 pSI20 Lo
PHAROL 0,152 0.40 711 so25
RAMADA 7,180 1,99 -4.27 ire 102%
REN 12,560 1,78 -3.97 oioe Lo
SEMAPA 0,740 1,51 12,84 wore
SONAE CAP. 0.864 165 6.60 5025 o 3105 07/06 14/06 21/06 28/06
SONAE SGPS 7,180 1,99 -4.27
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07/06 14106 21/06 28106 PSI20  ———CAC40 Eurostoxx50  ———DAX S&P500  —— IBEX ~—— NIKKEI
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