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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR s s
M -0,4070 0 -1 M 2,2691 1 -14 0,7201 -0,8160
3M -0,3730 0 3 3M 2,2828 2 7 0,7726 -0,7560 Lo
6M -0,3620 0 5 6M 2,1808 4 -4 0,8010 -0,7314 025
12M -0,3110 0 -10 12M 2,1884 3 -1 0,8606 -0,6274 o501 a8
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4230 0 -7 -0,4803 -0,2150 0,1360 Zona Euro 0,00 CURVA FORWARD
2y -0,4490 -1 9 -0,4310 -0,1245 0,2270 EUA 2,50 025
3y -0,4250 -1 9 -0,3579 -0,0370 0,3220 Reino Unido 0,75 R ORI
4y -0,3700 0 -10 -0,2761 0,0525 0,4155 Japao 0,10
5Y -0,3010 0 -10 -0,1932 0,1440 0,4873 Canada 1,75 050
v -0,1410 0 -11 -0,0188 0,3165 0,6260 Suica 0,75
10Y 0,1100 0 11 0,2259 0,5169 0,7720 China 5,75
15Y 0,4280 0 -11 0,5050 0,7088 0,8840 Brasil 6,50 075
20Y 0,5950 -1 -10 0,6453 0,7833 0,8910 Austrélia 1,00
30Y 0,6730 -1 9 0,6910 0,7686 0,8303 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,0160 5 12 1,6457 1,7355 1,9755 200
2y 1,8260 3 -10 1,6320 1,7977 2,0245 150
3y 1,7730 2 -9 1,6560 1,8430 2,0870
4y 1,8490 3 0 1,7020 1,9228 2,1517 1o
5Y 1,7870 2 -8 1,7505 1,9783 2,1950 050 //"/'
v 1,8580 2 7 1,8803 2,0574 2,2340 000
10Y 1,9770 2 6 1,9945 2,1756 2,2780 o050 J g 2y 3y 10 15Y 20v ao¥
15Y 2,1160 2 6 2,1180 2,2340 2,3574 '
20Y 2,1850 2 5 2,2078 2,2650 2,3581 ——ER  —=—UsD
30Y 2,2210 -1 -4 2,2110 2,2625 2,2995
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 070
BRENT 63,15 0,11 -1,30 oT 2y 0,539 0,02 1730 o N .
JETFUEL 628,75  -1,50 2,50 oT 5Y 0,214 0,00 -12,60 050
DIESEL 589,00  -0,75 1,75 oT 10Y 0,460 0,00 12,00 % 040
COBRE 6.019,50 -47,50 46,50  BUND 10Y -0,996 -0,89 412,50 03 o
ZINCO 2.411,00 -1050  -40,50 SCHATZ2Y  -0,153 0,23 430 o5 010
OURO 1.422,94  -2,96 28,63 T-NOTE10Y 2,821 0,62 0,20 0 ! ' 000
TRIGO 487,50 0’25 _43’25 T-NOTE 2Y 2'210 1’34 10'00 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07
LICENGA C02 29,79 0,80 4,49 GILT 10Y 0,679 2,48 -16,70 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1173  -0,37%  -1,94% 1,1254 1,1340 1,1484 ™
EUR/GBP 0,8983  0,15%  -0,52% 0,9012 0,9044 0,9103
EUR/IPY 12082  0,17%  1,18% 120,82 120,82 120,82
EUR/CHF 1,088  0,19%  0,84% 1,0977 1,0963 1,0940
EUR/BRL 42047  -027%  3,71% 4,2698 4,3306 4,4503
EUR/PLN 42578  -0,24%  -0,12% 4,2794 4,3053 4,3548 113
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1173  0,8983 120,82 1,0988 10,5594 7,4651 1,4657 159399  4,2047 9,6896
uUsD 0,8968 - 0,804 108,105 0,9848 9,4711 6,6949 1,3141 1,4279 3,7650 8,6911
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,135 2,68 5,78 Titulo Variagdo % PSI 20 521503  0,65% 10,22%  5.655,02  4.551,84
BCP 0,272 1,12 18,52 ALTRI 2,68 CAC40 5.618,16  0,92% 18,76%  5.638,66  4.555,99
CORT. AMORIM 9,720 0,00 8,00 NAVIGATOR 2,31 ESTX50 PR 353287  1,23% 17,71%  3.549,26  2.908,70
cTT 2,046 1,99 -30,55 NOVABASE 2,16 XTRADAX  12.490,74  1,64% 1830% 12.886,83 10.279,20
EDP 3,375 0,15 10,69 cTT 1,99 S&P 500 2.990,98  0,20% 19,31%  3.017,80  2.346,58
EDP R 9,220 0,22 18,59 BCP 1,12 IBEX 35 9.281,60  1,29%  8,69%  9.924,40  8.286,20
GALP 14,040 0,47 1,78 NIKKEI 225  21.620,88 095%  8,02% = 24.448,07 18.94858
IBERSOL 8,060 0,00 2,03
J MARTINS 14,660 0,41 41,78 . .
MOTA ENGIL 1.925 0.89 1957 o EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,274 2,31 9,06
NOS 5,870 0,69 10,86 103%
NOVABASE 2,370 2,16 17,33 PSI120 102% 7/
PHAROL 0,154 0,92 5,64 101%
RAMADA 6,940 0,00 7,47 5250 o0
REN 12,520 0,81 -4.43 5200
SEMAPA 0,718 0,14 -15,43 5150 9%
SONAE CAP. 0,883 0,11 9,01 % +
SONAE SGPS 6,940 0’00 _7'47 5100 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07
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Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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