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RENDA FIXA
INTERBANK OFFERED RATES 200 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 500
1M 0,0260 2 35 M 2,3681 0 24 1,7612 -0,2450 '
3M 0,4300 4 39 3m 2,9840 1 27 2,1749 0,0800 200
6M 0,8620 4 33 6M 3,5076 0 24 2,6909 0,3000 100 /
12M 1,2580 3 21 12M 3,9957 0 13 3,2208 -0,7000 000 |
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 1,3340 7 25 2,0251 1,9595 2,1105 Zona Euro 0,50 CURVA FORWARD
2y 1,6792 10 24 1,9820 2,0060 2,1460 EUA 2,50 225
3y 1,7620 12 20 1,9730 2,0370 2,1830 Reino Unido 1,75
4y 1,8120 13 14 1,9920 2,0690 2,2250 Japao 0,10 178
5Y 1,8570 13 9 2,0130 2,1105 2,2720 Canada 2,50 125
7v 1,9360 14 3 2,0720 2,1915 2,3290 Suica 0,75
10Y 2,0547 14 -2 2,1740 2,2710 2,3420 China 575 078
15Y 2,1630 13 -7 2,2210 2,2080 2,1560 Brasil 13,75 025
20Y 2,0690 13 -9 2,0880 2,0390 1,9750 Austrélia 1,85
30Y 1,8340 12 -5 1,8360 1,7830 1,7260 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1Y 3,6975 3 14 3,4816 2,7182 2,7520 350
2Y 3,6185 5 13 3,2369 2,6920 2,7890 s l\'\-\‘\-\.__,,._.\_
3y 3,4158 7 9 3,0518 2,7125 2,8070 275
ay 3,2507 8 4 2,9150 2,7410 2,8410 250
5Y 3,1456 9 0 2,9335 2,7610 2,9101 b
7v 3,0563 10 -4 2,9149 2,8411 2,9470 175
10Y 3,0336 10 5 2,9420 2,8930 3,0130 150 ./'/*’4.’4”“/.’/'\’\-
15Y 3,0903 10 -5 3,0100 2,9790 3,0220 Ty 2y 3y av % v 107 15Y 20y 30v
20Y 3,0720 10 5 2,9980 2,9422 2,9150 ——ER —e—usD
30Y 2,8987 8 -1 2,7995 2,7260 2,6760
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 100
BRENT 97,47 0,88 -5,41 oT2Y 0,939 0,14 -0,50 _— "l
JETFUEL 1.137,25 10,50 -8,06 oT 5Y 1,585 0,13 18,60 3% '
DIESEL 1.09525 7,75  -19,66  OT 10Y 2,286 0,13 2990 200 060
COBRE 8.030,00 107,00 605,00 BUND 10Y 0,610 16,11 15,80 040
ZINCO 3.532,00 -37,50 503,50 SCHATZ2Y 1,257 8,56 020 020
OURO 1.750,39  -8,23 38,72 T-NOTE10Y 3,804 7,84 15,60 o000+ ' 0,00
TRIGO 766,75 17’75 -61,25 T-NOTE 2Y 3,609 2,78 13'10 21/07 23/07 25/07 27/07 29/07 31/07 02/08 04/08 06/08 08/08 10/08 12/08 14/08 16/08 18/08
LICENGA C02 97,62 1,58 1397  GILT 10Y 25512 12,21 -8,00 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0054  -1,22%  -1,86% 1,0119 1,0196 1,0315 106
EUR/GBP 0,84938 -0,64%  0,43% 0,8534 0,8584 0,8681
EUR/IIPY 137,67 -0,36%  2,43% 137,67 137,66 137,65
EUR/CHF 0,9633  020%  2,85% 0,9622 0,9606 0,9575 105
EUR/BRL 52241 -0,20%  5,95% 5,3803 5,5385 5,8319
EUR/PLN 47489  -043%  0,05% 4,8495 4,9514 5,1247 104
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0054  0,8494 137,67 0,9633 10,6309  7,4371 1,3049 1,46159 52241 9,8475
usD 0,9958 - 0,8472 137,13 0,9592 10,5939  7,4059 1,3003 1,4560 52097 9,8065
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,945 1,45 42,37 Titulo Variacio % PSI 6.26353 -0,10% 12,46% 6.370,78  5.163,65
BCP 0,148 -1,66 4,90 ALTRI 1,45 CAC40 6.49583  -0,94% -9,19%  7.384,86  5.756,38
CORT.AMORIM 10,420  -0,95 -7,62 NOS 0,86 ESTX50 PR 3.730,32  -1,25% -13,22% 4.41523  3.357,06
cTT 3,285 0,90  -27,88 SEMAPA 0,83 XTRADAX  13.544,52 -112% -14,73% 16.290,19 12.390,95
EDP 5,128 0,31 6,13 REN 0,36 S&P 500 422904 -127% -11,26% 4.818,62  3.636,87
EDP R 26,070 0,35 19,04 EDP R 0,35 IBEX 35 832420 -1,26% -4,47% 919810  7.287,70
GALP 10,800 0,19 26,76 MOTA ENGIL -0,65 NIKKEI 225  28.930,33 -0,04% 0,48% 30.79578 24.681,74
J MARTINS 23,000  -0,09 14,43 crT -0,90
MOTA ENGIL 1,220 -0,65 -4,39 CORT. AMORI -0,95 i 5
NAVIGATOR 4,146 0,00 23,76 BCP -1,66 L% EVOLUGAO MENSAL (BASE 100%)
NOS 3,758 0,86 10,21 GREENVOLT -2,78 1019
REN 2,765 0,36 8,64
SEMAPA 14,660 0,83 25,30 psi 9%% S
SONAESGPS 1053  -047 4,99 75 o7 S
GREENVOLT 10,500 -2,78 69,08 9%
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