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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 o5 .//_/_/.

M 3,6150 -2 19 M 5,4303 0 14 51913 1,7053 '

3M 3,7650 1 13 3M 5,6290 0 7 5,3315 1,7900 50

6M 3,9210 -3 -2 6M 5,8558 -1 1 5,5350 1,8040 4,25

12m 4,0650 1 -13 12M 6,0414 8 31 5,7473 2,0325 3,50 + I/"’/.”’.

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

1Y 3,9858 -3 -15 3,3268 2,8030 2,8617 Zona Euro 4,25 CURVA FORWARD
2y 3,6632 -4 -29 3,1240 2,8154 2,8787 EUA 5,50 025
3y 3,4230 -6 -31 3,0200 2,8455 2,9000 Reino Unido 5,25 200
ay 3,2750 7 -29 2,9750 2,8465 2,9260 Japao 0,10 275
5Y 3,1892 -8 -26 2,9528 2,8660 2,9590 Canadé 5,00 350
7Y 3,1065  -10 22 2,9453 3,0160 3,0423 Suica 0,75 325
107 30817 -1 17 2,9827 2,9825 3,0265 China 5,75 200
15Y 30875  -12 11 2,9965 2,9290 2,8820 Brasil 13,25 275 1
20Y 29756 -12 -8 2,8770 2,7805 2,7070 Austrélia 4,10
30Y 2,7035  -12 5 2,6180 2,5243 24528 india 4,50 EURIBOR 3N~ EURIBOR 6M  —— EURIBOR 1211
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 50 INTEREST RATE SWAPS
1y 5,3163 0 5 4,0150 3,2590 3,4050
2y 4,6797 0 11 3,7250 3,2860 3,4230 500
3y 42747 -2 13 3,5750 3,3240 3,4470 450
ay 4,0386 -3 -13 3,5130 3,3520 3,4760 400
5Y 3,0034 5 12 3,4930 3,3790 3,5040 350
7Y 3,7771 -6 -8 3,4870 3,4360 3,5600 300
10Y 3,7209 -8 -2 3,5270 3,5140 3,6170 2o
15Y 3,7298 -8 4 3,5870 3,5590 3,5920 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6918 -9 8 3,5600 3,4940 3,4740 —ER US>
30Y 3,4945 -9 13 3,3730 3,2890 3,2400
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 8521  -0,13 7,13 oT 2Y 2,944 -0,06 -14,80 010
JETFUEL 94382  -998 151,92 oT 5Y 2,952 -0,09 21,40 57 s
DIESEL 89548  -9.82 14232  OT10Y 3,214 -0,13 1560 500 020
COBRE 849600 -8800 11450 BUNDI10Y 2,261 -12,65 -19,20 060
ZINCO 251350 2,00 15500 SCHATZ2Y 3,262 -5,05 2330 ¥ \/—/\/J/\/\ 00
OURO 192551 -11,05 046 T-NOTE10Y 4,566 -3,31 870 3504 [ %0
TRlGO 654,25 _3’25 4'75 T_NoTE 2Y 5,108 2,06 »7’00 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 05/08 07/08
LICENCACO2 8397 129 219 GILT 10Y 4,633 -9,14 -29,60 s o EUREHS)
CAMBIAL
FW 3M FW 6M FW 12M EURUSD
EUR/USD 10944 -036% -0,11%  1,0993 1,1051 1,1142 s
EUR/GBP 086158 0,01%  -0,49%  0,8651 0,8696 0,8789
EUR/IPY 156,55 -022% -052% 156,53 156,52 156,49 i
EUR/CHF 09592  013%  154%  0,9540 0,9487 0,9397
EUR/BRL 53714  036%  034% 54744 5,5588 5,7039 -
EUR/PLN 44562  -0,69% -0,30% 44941 4,5415 4,5935
EURGBP EURJPY 110
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FIXINGS CONTRA USD e EUR

EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0944 0,8616 156,55 0,9592 11,7395  7,4514 1,4739 1,68067 53714 11,2628
usD 0,9137 - 0,7861 143,145 0,8760 10,7376 6,8080 1,3469 15359  4,9219 10,3228
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,200 -0,05 -0,16 Titulo Variacio % PSI 603566 -0,08% 541%  6290,49 5128,86
BCP 0,242 -3,54 65,51 GREENVOLT 1,20 CAC40 726947 -0,69% 12,29% 758126 562842
CORT.AMORIM 10,140 0,60 16,28 EDP R 1,15 ESTX50 PR 428885 -1,12% 13,05% 449151 324957
cTT 3,445 0,14 11,85 EDP 0,87 XTRADAX 1577493 -1,10% 13,30% 1652897 11862,84
EDP 4,155 0,87 -10,76 J MARTINS 0,83 S&P 500 447128 -1,05% 16,45% 4607,07 349158
EDP R 17,140 1,15 -16,72 SEMAPA 0,78 IBEX 35 929490 -0,68% 12,95% 974190 7 189,60
GALP 12,110 0,12 -3,97 NIKKEI 225 32377,29 0,38% 24,08% 3377289 2562196
GREENVOLT 6,310 1,20 -19,10 ALTRI -0,05
J MARTINS 24,400 0,83 20,91 cTT 0,14 R .
MOTA ENGIL 2,405 0,00 10556 IBERSOL -1,47 107 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,182 0,32 -7,87 BCP -3,54 1065
NOS 3,326 0,48 -8,75 10596
REN 2,450 0,00 2,78 psI 104%
SEMAPA 12,920 0,78 4,53 w7 108%
SONAE SGPS 0,970 0,62 3,69 102% NS N
IBERSOL 6,700 -1,47 21,38 s 101%
6075 100%
99% -+
5975 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 05/08 07/08
58751‘0/07 17/07 24/07 31/07 07/08 Psi20 ———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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