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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) GBP CHF ors ./_/./.
1M 3,6380 2 21 1M 5,4317 0 17 5,1908 1,6500 '
3M 3,7540 1 11 3m 5,6322 0 10 5,3312 1,8000 500
6M 3,9490 1 0 6M 5,8625 0 5 5,5404 1,8100 425
12M 4,0550 1 -14 12M 6,0414 8 31 5,7529 2,0075 350 | "
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 4,0176 1 -11 3,3908 2,9220 3,0050 Zona Euro 4,25 CURVA FORWARD
2y 3,7083 -1 22 3,2030 2,9460 3,0230 EUA 5,50 425
3y 3,4838 0 22 3,1120 2,8640 3,0440 Reino Unido 5,25 00
ay 3,3502 1 -19 3,0773 2,9840 3,0720 Japéo 0,10
5Y 3,2770 2 -15 3,0645 3,0045 3,1090 Canada 5,00 a7s
7Y 3,2105 4 -10 3,0655 3,0590 3,1125 Suica 0,75 350
10Y 3,1998 5 5 3,1123 3,1230 3,1690 China 5,75 325
15Y 3,2100 6 2 3,1252 3,0650 3,0179 Brasil 13,25 300 +
20Y 3,0980 7 5 3,0065 2,9143 2,8395 Australia 4,10
30Y 2,8280 7 7 2,7460 2,6547 2,5817 india 4,50 EURIBOR EURIEOR &M EURIBOR 120
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,3113 1 -9 4,0340 3,3420 3,5310 525
2y 4,6825 0 -20 3,7630 3,3870 3,5560 75
3y 4,2942 1 -23 3,6270 3,4330 3,5790
ay 4,0726 2 23 3,5800 3,4680 3,6070 42
5Y 3,9516 2 -20 3,5710 3,4970 3,6340 375
7Y 3,8477 4 -12 3,5790 3,5560 3,6810 325
10Y 3,8078 5 -1 3,6250 3,6290 3,7340 ars
15Y 3,8225 6 8 3,6860 3,6670 3,7010 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7839 6 13 3,6560 3,5970 3,5750 —a—ER  —s—UsD
30Y 3,5847 6 20 3,4650 3,3850 3,3360
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 85,42 -0,82 7,34 oT2Y 2,998 -0,03 -14,40 -0,10
JETFUEL 95380 -12,31 191,48 oT 5Y 3,043 0,01 11,70 57 s
DIESEL 905,30 -12,31 182,98  OT10Y 3,338 0,04 380 500 040
COBRE 8548,50 -38,00 21350 BUND 10Y 2,391 2,39 -5,50 060
ZINCO 251150 17,50 10250 SCHATZ2Y 3,310 -3,29 2460 *® \/—/\//\/ o7
OURO 193204 -1087 699 T-NOTE10Y 4,611 1,29 5,00 350 4 0,90
TRIGO 653,25 20,25 3,75  T-NOTE2Y 5,098 -1,65 -15,20 orior 14107 2uo7 28007 04/08
LICENGACO2 82,76 -0,89 3,40  GILT 10Y 4,725 7,45 -16,70 USD ——BP —— EUR®HS)
CAMBIAL
SEN FW6M __ FW 12V EURUSD
EUR/USD 1,0984  0,35%  0,88% 1,1033 1,1090 1,1179 s
EUR/GBP 0,86163  0,03%  -1,00% 0,8652 0,8695 0,8788
EUR/JPY 156,21  -0,06%  -0,13% 156,19 156,18 156,15 ™
EUR/CHF 09615 -0,04%  139% 0,9564 0,9511 0,9421
EUR/BRL 53892 -0,40%  -0,84% 5,4920 5,5802 5,7218 n
EUR/PLN 44281  0,00%  0,63% 4,4663 45122 4,5630
EURGBP EURJPY 110
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0984  0,8616 156,21 0,9615 11,6556  7,4512 1,4710 1,67577 53892 11,1805
usD 0,9089 - 0,7831 142,34 0,8746 10,6089  6,7728 1,3378 1,5225  4,9116 10,1588
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,202 1,25 -0,11 Titulo Variacio % PSI 604021  027% 549% 629049 5128,86
BCP 0,251 1,78 71,58 BCP 1,78 CAC40 7319,76  006% 13,07% 7581,26 5 628,42
CORT.AMORIM 10,080  -0,20 15,60 ALTRI 1,25 ESTX50PR 433750 0,11% 14,34% 449151 324957
cTT 3,450 0,15 12,01 NAVIGATOR 0,57 XTRADAX  15950,76 -0,01% 14,56% 16528,97 11862,84
EDP 4,119 054  -11,53 EDP 0,54 S&P 500 450014  0,49% 17,21% 4607,07  3491,58
EDP R 16,945  -053  -17,66 IBERSOL 0,29 IBEX 35 9358,60 -0,10% 1373% 9741,90 7 189,60
GALP 12,0905 0,04 -4,08 SONAE SGPS |, -0,36 NIKKEI 225 3225456 0,19% 23,61% 33772,89 2562196
GREENVOLT 6,235 024  -20,06 EDPR -0,53
J MARTINS 24,200 0,17 19,92 MOTA ENGIL -0,62 %
MOTA ENGIL 2,405 062 105,56 NOS -0,66 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,172 0,57 -8,16 SEMAPA 0,77 106%
NOS 3,310 -0,66 -9,19
REN 2,450 -0,20 2,78 ps) 104% —
SEMAPA 12,820  -0,77 3,72 == k/—
SONAE SGPS 0,964 -0,36 3,05 6250 102%
IBERSOL 6,800 0,29 23,19 6150
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