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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 s e —
M -0,3930 0 -1 M 2,3600 -2 7 0,7215 -0,8118
3M -0,3540 0 3 3M 2,2885 2 -19 0,7605 -0,7436 Lo
6M -0,3380 0 -8 6M 2,2089 2 25 0,8199 -0,7028 025
12M -0,2580 2 -8 12M 2,1804 2 23 0,8781 -0,5994 0501 W——a——e— 18
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,3910 0 -11 -0,4330 -0,2168 0,1008 Zona Euro 0,00 CURVA FORWARD
2y -0,4140 -1 -13 -0,3919 -0,1366 0,1930 EUA 2,50 025
3y -0,3930 2 -15 -0,3331 -0,0575 0,2821 Reino Unido 0,75 AR
ay -0,3440 2 -17 -0,2640 0,0280 0,3709 Japdo 0,10
5Y -0,2800 2 -18 -0,1909 0,1142 0,4465 Canada 1,75
7v -0,1290 -3 -19 -0,0302 0,2779 0,5799 Suica 0,75 v
10Y 0,1160 -4 21 0,2010 0,4724 0,7248 China 5,75
15Y 0,4310 5 22 0,4694 0,6609 0,8360 Brasil 6,50 050
20Y 0,6000 5 22 0,6059 0,7355 0,8410 Australia 1,00
30Y 0,6760 -6 23 0,6533 0,7239 0,7815 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,0090 1 -38 1,5812 1,7042 1,9196 200
2y 1,8180 0 22 1,5655 1,7229 1,9642 150
3y 1,7500 -1 21 1,6112 1,7873 2,0150
4y 1,7380 1 21 1,6429 1,8413 2,0782 1o
5Y 1,7570 -1 21 1,6963 1,8811 2,1051 0,50 /’
7v 1,8320 -1 -19 1,7870 1,9906 2,1922 000
10Y 1,9550 1 17 1,9301 2,0979 2,2372 e Ty Ty Ty oy T e/ aor a2y sov
15Y 2,1000 -1 -15 2,0667 2,1808 2,2783 -
20Y 2,1830 1 -12 2,1290 2,2110 2,2776 —e—usp
30Y 2,2070 -1 -12 2,1572 2,2086 2,2470
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 63,53 -0,29 2,45 oT2Y -0,487 0,01 4010 o - w
JETFUEL 615,81 1,35 18,76 oT5Y -0,256 0,04 -19,70 050
DIESEL 581,06 1,60 16,55 oT 10Y 0,335 0,04 3870 % 040
COBRE 5.93550 31,00 76,00  BUND 10Y -0,994 1,43 20,10 0% o
ZINCO 2.478,00 -4500  -43,00 SCHATZ2Y  -0,140 0,00 -10,60 015 010
OURO 1.416,02 -0,38 9250 T-NOTE10Y 2,746 0,31 -13,30 0 | ' 000
TRIGO 514,00 10’75 _12’00 T-NOTE 2Y 2'128 _0’19 _3'40 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07
LICENCA C02 26,08 0,43 1,52 GILT 10Y 0,666 -1,50 -23,00 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1288  -0,04%  0,39% 1,1369 1,1450 1,1591 ™
EUR/GBP 0,8973  0,02%  -1,11% 0,9001 0,9032 0,9091
EUR/JPY 121,65 -0,03%  -0,02% 121,65 121,65 121,65
EUR/CHF 1,1120  0,10%  0,50% 1,1108 1,1096 1,1075
EUR/BRL 42719 109%  161% 4,3397 4,4013 45211
EUR/PLN 42429  -0,07%  0,86% 4,2645 4,2896 4,3382 113
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1288  0,8973 121,65 1,1120 10,5198  7,4634 1,4729 160717 42719 9,6272
usD 0,8864 - 0,7954 107,805 0,9857 9,3288 6,6158 1,3056 1,4246  3,7948 8,5343
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,130 0,57 5,69 Titulo Variagéo % PSI 20 5.208,26  0,53% 10,08% 568645  4.551,84
BCP 0,286 1,89 24,53 BCP 1,89 CAC40 5.619,19 001% 1878% 5629,79  4.555,99
CORT. AMORIM 10,340 0,98 14,89 EDPR 1,77 ESTX50PR  3.543,07 0,07% 18,05%  3.549,26  2.908,70
cTT 2,082 0.19 29,33 NOVABASE 1,74 XTRADAX  12.63122 0,12% 19,63% 12.886,83 10.279,20
EDP 3,412 -0,99 11,91 SONAE CAP. 1,69 S&P 500 299582  0,77% 19,51% 299584  2.346,58
EDP R 9,190 1,77 18,20 J MARTINS 1,07 IBEX 35 9.388,10 -0,07% 9,93%  9.971,60  8.286,20
GALP 13,305 0,19 -3,55 NOS -0,09 NIKKEI 225  21.702,45 0,30% 843%  24.448,07 18.948,58
IBERSOL 8,140 0.49 3,04 PHAROL 0,39
J MARTINS 14,150 1,07 36,85 EDP 0,99 - 5
MOTAENGIL 1945 031 2081 RAMADA 113 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,372 0,06 6,33 RAMADA -1,13 Lo
NOS 5,785 -0,09 9,25 105% /—\/
NOVABASE 2,340 1,74 15,84 pSI20 L0ac
PHAROL 0,151 -0,39 -7.23 108% fon
RAMADA 7,020 -1,13 -6,40 5200 102% =
REN 12,640 0,00 -3,51 101%
SEMAPA 0,735 0,82 -13,43 o150 100%
SONAE CAP. 0,873 1,69 7.78 5100 % +
SONAE SGPS 7’020 -6,40 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07
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