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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s e —
M -0,3930 0 2 M 2,3320 1 -7 0,7210 -0,8130
3M -0,3630 0 5 3M 2,3223 2 -11 0,7675 -0,7472 Lo
6M -0,3430 0 -8 6M 2,2293 2 -11 0,8159 -0,7070 025
12M -0,2870 -1 -12 12M 2,2311 4 -10 0,9034 -0,5890 0501 W——a———e— 18
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3940 -1 9 -0,4160 -0,1100 0,2763 Zona Euro 0,00 CURVA FORWARD
2y -0,3930 0 9 -0,3582 -0,0126 0,3673 EUA 2,50 025
3y -0,3510 1 7 -0,2768 0,0823 0,4585 Reino Unido 0,75 R R R O
4y -0,2810 2 6 -0,1838 0,1760 0,5457 Japao 0,10
5Y -0,1990 3 5 -0,0945 0,2684 0,6195 Canada 1,75
v -0,0240 5 -4 0,0895 0,4396 0,7527 Suica 0,75
10Y 0,2360 6 -4 0,3360 0,6317 0,8883 China 5,75
15Y 0,5550 8 -4 0,6059 0,8130 0,9908 Brasil 6,50 050
20Y 0,7240 8 -4 0,7414 0,8821 0,9870 Austrélia 1,00
30Y 0,8000 9 5 0,7812 0,8608 0,9203 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 250 INTEREST RATE SWAPS
1y 2,0690 6 11 1,7083 1,7880 2,0592 W
2y 1,8860 0 -3 1,7058 1,8590 2,1020 200
3y 1,8400 0 2 1,7180 1,9040 2,1430 150
4y 1,8280 13 1 1,7595 1,9737 2,1880 100
5Y 1,8630 1 -1 1,8130 2,0369 2,2512 050 //'/'
v 1,9410 2 -1 1,9200 2,1333 2,2870 000
10Y 2,0680 3 -1 2,0690 2,2314 2,3450 050 J M 107 15Y 20v 30v
15Y 2,2090 3 2 2,1991 2,2910 2,3780 '
20Y 2,2780 3 -1 2,2350 2,3180 2,4065 —e—ER —e—uUsD
30Y 2,3130 4 -1 2,2575 2,3135 2,3490
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 66,45 0,27 5,44 oT 2y -0,459 0,02 1440 o _—
JETFUEL 646,92  -5,83 56,83 oT 5y 0,112 0,04 5,30 050
DIESEL 609,17  -4,83 52,83 oT 10Y 0,586 0,07 560 % 040
COBRE 5.960,00 -20,00 83,00  BUND 10Y -0,887 -4,61 5,60 030 o
ZINCO 2.447,75 11,75  -111,75 SCHATZ2Y  -0,114 0,69 570 o5 010
OURO 141257 1,18 6538 T-NOTE10Y 2,857 0,63 1,90 0,00 4 0,00
TRIGO 511,75  -1125  -30,25 T-NOTE 2Y 2,216 0,00 7,50 14108 21106 28/06 05/07 12007
LICENGA C02 28,91 0,12 3,86 GILT 10Y 0,794 3,13 -3,80 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1269  0,14%  0,31% 1,1351 1,1433 1,1577 ™
EUR/GBP 0,89873  -0,09%  -0,74% 0,9015 0,9047 0,9108
EUR/JPY 121,62  0,17%  0,36% 121,62 121,62 121,62
EUR/CHF 1,1087  0,05%  1,12% 1,1076 1,1063 1,1042
EUR/BRL 42221 -0,20%  3,32% 4,2890 4,3508 4,4725
EUR/PLN 42617  0,19%  0,00% 4,2834 4,3083 4,3573 113
EURGBP EURJPY
0,90 125
0,89 124 112
123
0,88
122
0,87 2 W
0,86 + 120 + 111
13/05 27105 10/06 24106 08/07 13/05 20/05 27/05 03/06 10/06 17/06 24/06 01/07 08/07 15/07 13/05 20/05 27/05 03/06 10/06 17/06 24/06 01/07 08/07 15/07
FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1269  0,8987 121,62 1,1087 10,5372 7,4673 1,4679 1,60015  4,2221 9,6195
uUsD 0,8880 - 0,799 107,975 0,9848 9,3653 6,6307 1,3044 1,4228 3,7500  8,5401
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,025 0,84 3,88 Titulo Variagdo % PSI 20 5.260,02  0,74% 11,17%  5.660,82  4.551,84
BCP 0,286 0,49 24,44 SONAE CAP. 1,94 CAC40 557821  0,10% 17,92%  5.629,79  4.555,99
CORT. AMORIM 9,900 0,20 10,00 J MARTINS 1,77 ESTX50 PR  3.502,22  0,13% 16,69%  3.549,26  2.908,70
cTT 2,056 0,88 -30,21 NOS 1,39 XTRADAX  12.387,34 0,52% 17,32% 12.886,83  10.279,20
EDP 3,378 0,12 10,79 NOVABASE 1,29 S&P 500 3.011,77  -0,06% 20,15% 3.017,80  2.346,58
EDP R 9,100 0,00 17,04 NAVIGATOR 1,06 IBEX 35 932360 0,33% 9,18%  9.924,40  8.286,20
GALP 14,045 0,68 1,81 EDP 0,12 NIKKEI 225  21.68590 0,20% 8,35%  24.448,07 18.94858
IBERSOL 8,100 -0.74 2,53 CORT. AMORI! -0,20
J MARTINS 14,920 1,77 44,29 RAMADA 0,28 . 5
MOTAENGIL 1950 0093 2112 RAMADA 028 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,238 1,06 -10,06 IBERSOL 0,74 Lo
NOS 5,830 1,39 10,10 —
NOVABASE 2,350 1,29 16,34 PSI20 103%
PHAROL 0,152 0,53 6,86 102% o
RAMADA 7,020 -0,28 -6,40 5250 101%
REN 12,360 0.32 -5,65 5200 100% =
SEMAPA 0,733 0,14 -13,66 s150 9%
SONAE CAP. 0.892 1.94 10.06 5100 o f4/os 21/06 28/06 05/07 12/07
SONAE SGPS 7,020 0,28 6,40 om0 |
- - - - 14/06 21/06 28/06 05/07 12/07 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ———IBEX  — NIKKEI
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