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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR .AST PRICE 1D (bps) 1M (bps)  GBP CHF 575
1M 2,2240 5 6 Y 4,9602 0 -35 3,7496 -0,1300 450 -‘-\/
3M 2,4310 2 5 3M 4,8537 0 -42 3,8028 -0,0275
6M 2,6210 Kl 2 6M 4,6821 K -45 3,9170 0,0950 325
12M 2,8000 3 7 12M 6,0414 8 31 4,0890 0,2425 2,00 | P
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,8319 4 8 2,9910 2,9924 3,1418 Zona Euro 2,40 CURVA FORWARD
2y 2,9109 6 14 2,9730 3,0280 3,1930 EUA 3,75 325
3y 2,9249 6 16 2,9790 3,0660 3,2420 Reino Unido 3,75
4y 2,9417 6 16 2,9990 3,1066 3,2860 Japao 1,00 300
[2% 2,9638 5 15 3,0268 3,1517 3,3298 Canada 2,25 275
7Y 3,0241 4 14 3,0980 3,2360 3,4000 Suica 0,75
10Y 3,1333 4 12 3,2060 3,3400 3,4720 China 575 250
15Y 3,2764 3 9 3,3321 3,4185 3,4869 Brasil 14,25 225 1
20Y 3,3235 2 7 3,3566 3,3997 3,4284 Australia 4,35
30Y 3,2580 0 6 3,2688 3,2741 3,2684 india 3,00 ~— EURIBOR 3M ——— EURIBOR &M —— EURIBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y i50 INTEREST RATE SWAPS
1Y 4,0846 3 22 4,1210 3,9995 4,1610 w25 M
2y 4,1001 3 18 4,0640 4,0280 4,1980 400
3y 4,0688 3 17 4,0430 4,0710 4,2340 ars
4y 4,0521 4 16 4,0470 4,1100 4,2750 w50
5Y 4,0532 4 15 4,0680 4,1470 4,3180 425
7v 4,0889 3 13 4,1210 4,2260 4,3980 o0 ./.—_.—_H’/’/J\'
10Y 4,1703 3 10 4,2180 4,3430 4,4960 s )
15Y 4,3148 3 9 4,3570 4,4470 4,5520 ' 1y 2v 3y ay 5Y 7v 10Y 15Y 207 307
20Y 4,3843 3 8 4,4070 4,4570 4,5190 —e—ER  —=—USD
30Y 4,3400 3 8 4,3420 4,3460 4,3550
SWAR 102y 00
BRENT 7939 3,38  -6,73 OT2Y 2,722 0,07 6,70 575 025
JETFUEL 1.051,25 19,00 -66,75 OT 5Y 2,986 0,06 7,20 /\/\/\/_/\\ 020
DIESEL 103525 -16,25 -26,25 OT 10Y 3,463 0,06 500 4% 015
COBRE 13.484,50  -5,00 -31,00 BUND 10Y 3,039 346 430 010
ZINCO 3.629,97 17,54 149,41 SCHATZ 2Y 3,070 6,27 4,00 005
OURO 4.013,74 106,26 -295,66 T-NOTE 10Y 4,878 2,83 10,60 2001 000
TRIGO 637,25  -3,00 41,50 T-NOTE 2Y 4,485 3,85 15,40 12106 10106 26106 osfor toror
LICENGA C02 80,30 1,10 3,13 GILT 10Y 5,703 11,03 10,10 USD ——GBP —EUR(RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M| FW3M FW6M  FW12M EURUSD
EUR/USD 1,1424 -0,05% -1,58% 1,1467  1,1512 1,1599 e
EUR/GBP 0,8533 -0,21% 1,35% 0,85652  0,85994  0,86680
EUR/PY 185230 -0,11% 0,38% 185223 185216 185,202
EUR/CHF 0,9262 -0,37% -0,58% 0,9203  0,9141 0,9020 7
EUR/BRL 5838 -0,15% 0,43% 59840  6,1217 6,4054
EUR/PLN 4,3301 -0,34% -1,83% 43461  4,3590 4,3820
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1424 08533 18523 09262 11,0375 74755  1,6121 1,64429 58380 11,1420
usD 08771 - 0,7478 162,38 0,8121 96828 65564  1,4145 14424 51264 9,7820
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE LAST _ Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,690 0,11 4,22 Titulo Variagio % PSI 9.133,82 0,30% 10,53% 9.516,43 7.590,90
BCP 1,038 0,10 1577 GALP 1,48 CAC40 8.364,65 0,31% 2,64%  8.642,23 7.50527
CORT. AMORIM 6,370 0,63  -3,63 NOS 1,18 ESTX50PR  6.271,02 0,02% 8,28%  6.43142 5.154,83
cTT 5725 1,29 -22,95 EDP 0,98 XTRADAX 2511425 0,19% 2,55% 25.900,10 21.863,81
EDP 4,513 098 1527 EDPR 0,87 S&P 500 7.542,63 -0,39% 10,23%  7.620,90 6.201,59
EDP R 13,870 0,87 1520 CORT.AMOF | 0,63 IBEX 35 19.335,70 -0,25% 11,72% 19.879,10 13.855,50
GALP 19,860 1,48 3575 TEIX. DUART  -0,51 NIKKEI 225  67.242,73 -1,92% 33,58% 72.831,73 39.288,90
IBERSOL 9,100 2,99  -8,08 SEMAPA 1,21
J MARTINS 16,460 0,49 -18,76 cTT 1,29 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 4506 0,18  -8,93 IBERSOL 2,99 o
NAVIGATOR 3,150  -3,73 0,32 NAVIGATOR v -3,73
NOS 4,974 1,18 26,31 108%
REN 3680 0,00 14,46 PsI 106%
SEMAPA 20400 121 239 104%
SONAE SGPS 2125 0,24 31,82 g0 o
TEIX. DUARTE 04838 0,51 -23,35 9250
9200 100%
9150
9100 98%
9050 12/06 19/06 26/06 03/07 10/07
9000 +
12/06 19/06 26/06 03/07 10/07 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI
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