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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF e

M 3,6150 1 23 Y 5,4309 0 17 5,2516 1,7600 '

3M 3,7430 2 13 3M 5,6315 0 10 5,3958 1,8110 500

6M 3,9400 0 5 6M 5,8613 0 5 5,6023 1,8400 425

12M 4,0450 -1 -12 12Mm 6,0414 8 31 5,7762 2,0316 a0l e "

INTEREST RATE SWAPS TAXA DE REFERENCIA IM —s—EURBOR —#—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3Y 5Y BANCO CENTRAL
1

1y 4,0129 -7 3,4040 2,8725 2,9241 Zona Euro 4,25 CURVA FORWARD

2y 3,7110 1 -18 3,2005 2,8850 2,9400 EUA 5,50 425
3y 3,4800 0 17 3,0910 2,8960 2,9610 Reino Unido 5,25 400
ay 3,3345 1 -11 3,0460 2,9135 2,9875 Japdo 0,10 375
5Y 3,2520 2 6 3,0250 2,9300 3,0200 Canadé 5,00 350
7Y 3,1690 -3 1 3,0120 3,0995 3,0750 Suica 0,75 325
10Y 3,1441 -4 7 3,0490 3,0450 3,0870 China 5,75 300
15Y 3,1510 5 14 3,0605 2,9895 2,9380 Brasil 13,25 2751
20Y 3,0350 5 15 2,9390 2,8370 2,7600 Austrélia 4,10
30Y 2,7600 6 16 2,6800 2,5740 2,4985 india 4,50 ——EURBOR3M ——EURIBOR &M —— EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,3320 2 6 4,1180 3,3540 3,5040 525
2y 4,7360 5 -12 3,8190 3,3840 3,5210 ars
3y 4,3382 -8 -10 3,6700 3,4230 3,5390
ay 4,1101 -9 5 3,6090 3,4500 3,5610 42
5Y 3,9808 -10 1 3,5900 3,4740 3,5880 a7s
7Y 3,8593 11 10 3,5810 3,5250 3,6410 325
10Y 3,8009 -10 20 3,6150 3,5980 3,6910 a5 |
15Y 3,8024 -9 28 3,6680 3,6330 3,6570 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7585 -9 31 3,6320 3,5590 3,5320 —=—ER  —=—usD
30Y 3,5530 -8 35 3,4350 3,3460 3,2930
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HN SWAP 10y-2y 000
BRENT 86,11 0,97 10,06 oT 2Y 3,030 -0,04 5,30 -0,10
JETFUEL 966,11 20,29 218,69 oT 5Y 3,033 0,01 1,70 57 s
DIESEL 917,61 1893 210,94  OT10Y 3,300 -0,04 970 s 040
COBRE 8639,00 101,50 213,00 BUND10Y 2,355 -2,20 6,90 ‘060
ZINCO 249400 7,50 130,75 SCHATZ2Y 3,340 1,77 13,40 ¥ /\/—/\/JA o7
OURO 194266 8,60 17,18 T-NOTE10Y 4,611 -9,46 390  ss0l ! 050
TRIGO 634,00 7’00 _7’75 T-NOTE 2Y 5'141 -6,59 »4’50 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08 03/08
LICENCACO2 8337  -1,40  -388  GILT 10Y 4,627 -11,63 -9,00 USh ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M _ FW 12V EURUSD
EUR/USD 1,0946  0,13%  0,47% 1,0995 1,1052 1,1142 s
EUR/GBP 086193 0,32%  -0,60%  0,8655 0,8698 0,8790
EUR/IPY 156,11  0,08%  0,79% 156,09 156,08 156,05 i
EURICHF 09615 -045%  1,50% 0,9564 0,9512 0,9421
EUR/BRL 53575  0,46% -1,69% 54582 5,5459 5,6856 »
EUR/PLN 44334 063%  0,01% 4,4718 4,5189 45718
EURGBP EURJPY 110
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FIXINGS CONTRA USD e EUR

EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0946 0,8619 156,11 0,9615 11,6471  7,4513 1,4719 1,67098 53575 11,1478
usD 0,9072 - 0,7839 141,81 0,8720 10,5665  6,7603 1,3360 15186  4,8519 10,1144
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,150 0,83 -1,35 Titulo Variacio % PSI 602410 057% 520%  6290,49 512886
BCP 0,247 1,11 68,58 GREENVOLT 1,88 CAC40 731507 0,75% 13,00% 758126 562842
CORT.AMORIM 10,100  -0,20 15,83 EDP R 1,43 ESTX50 PR 433291 066% 1422% 449151 324957
cTT 3,445 -1,29 11,85 BCP 1,11 XTRADAX  15951,86 0,37% 14,57% 1652897 11862,84
EDP 4,097 0,79 -12,01 NAVIGATOR 1,09 S&P 500 452539  0,52% 17,86% 4607,07 349158
EDP R 17,035 1,43 17,23 GALP 1,04 IBEX 35 936840 0,66% 13,84% 974190 7 189,60
GALP 12,090 1,04 -4,12 CORT.AMORI | -0,20 NIKKEI 225 3219275 0,10% 23,37% 33772,89 2562196
GREENVOLT 6,220 1,88 -20,26 REN -0,20
J MARTINS 24,160  -0,41 19,72 MOTA ENGIL -0,41 5 .
MOTA ENGIL 2,420 041 106,84 J MARTINS 0,41 o7 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,154 1,09 -8,69 crT -1,29
NOS 3,332 0,48 -8,59 105%
REN 2,455 -0,20 -2,58 psI Lo
SEMAPA 12,920 031 4,53 >
SONAE SGPS 0,967 0,26 3,42 6250 101%
IBERSOL 6,780 0,00 22,83 6150 0o
6050
97% +
5950 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07 24/07 26/07 28/07 30/07 01/08 03/08
58500‘5/07 13/07 20/07 27107 03/08 PSI20 ——— CAC40 Eurostoxx50 DAX S&P500 —— IBEX ~——— NIKKEI
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