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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 ors ./././.
1M 3,6370 3 14 M 5,4323 0 2 5,1954 1,7030 '
3M 3,8080 0 9 3m 5,6390 -1 3 5,4657 1,8050 500
6M 3,9510 1 -2 6M 5,8573 -2 0 57130 1,8350 425
12M 4,1060 2 -6 12M 6,0414 8 31 5,9463 2,0100 350 + e
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0419 -1 -2 3,4665 2,9490 3,0160 Zona Euro 4,25 CURVA FORWARD
2y 3,7610 -3 1 3,2740 2,9580 3,0350 EUA 5,50 425
3y 3,5396 -4 5 3,1670 2,9930 3,0590 Reino Unido 5,25 00
4y 3,3988 5 9 3,1200 2,9950 3,0890 Japao 0,10
5Y 3,3172 5 11 3,1010 3,0190 3,1232 Canada 5,00 a7s
7v 3,2426 -6 15 3,0950 3,0840 3,1850 Suica 0,75 350
10Y 3,2266 -6 18 3,1380 3,1380 3,1856 China 5,75 325
15Y 3,2365 -7 20 3,1518 3,0820 3,0319 Brasil 13,25 300 4
20Y 3,1190 7 21 3,0257 2,9270 2,8516 Australia 4,10
30Y 2,8456 -7 21 2,7740 2,6720 2,6020 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) % 3y 5Y INTEREST RATE SWAPS
1Y 5,3972 0 1 4,3620 3,7090 3,7660 525
2y 4,8875 0 8 4,1210 3,7130 3,7690 75
3y 4,5602 -1 17 3,9890 3,7300 3,7830
ay 4,3635 -1 24 3,9240 3,7400 3,8010 42
5Y 4,2445 -2 30 3,8950 3,7530 3,8170 375
7v 4,1220 2 37 3,8680 3,7850 3,8540 325
10Y 4,0517 -2 42 3,8780 3,8330 3,8900 a5 ]
15Y 4,0328 -3 46 3,9020 3,8470 3,8440 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,9756 -3 47 3,8500 3,7590 3,7080 ——ER —e—usD
30Y 3,7490 -3 47 3,6310 3,5280 3,4570
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 84,10 -0,36 3,22 oT2Y 3,145 0,01 8,70 010
JETFUEL 983,50  -0,25 122,75 oT 5Y 3,089 -0,07 11,60 7 Py
DIESEL 930,75  -1,00 119,00  OT10Y 3,351 -0,08 17,60 500 ‘040
COBRE 8288,00 34,00 -177,50 BUND 10Y 2,448 -6,28 20,60 050
ZINCO 230875 14,50 -6250 SCHATZ2Y 3,411 2,03 100 ¥ \//\/\'_/V/v_\ st
OURO 189881 3,88 63,13 T-NOTE 10Y 4,834 -0,94 36,50 350 4 | 080
TRIGO 624,25 _1’25 _93’50 T-NOTE 2Y 5'339 2’90 25'20 24/07 26/07 28/07 30/07 01/08 03/08 05/08 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08
LICENGA C02 89,63 1,75 -1,80  GILT 10Y 5,000 -10,01 57,70 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___FW12M EURUSD
EUR/USD 1,0887 -0,19%  -1,88% 1,0935 1,0992 1,1085 13
EUR/GBP 0,85288  0,22%  1,25% 0,8566 0,8614 0,8714
EUR/IIPY 1587  0,28% -1,41% 158,68 158,67 158,64
EUR/CHF 09546  027%  0,80% 0,9495 0,9441 0,9351 112
EUR/BRL 53551  1,32%  -2,26% 5,4500 5,5323 5,6764
EUR/PLN 44704  0,13%  -0,44% 4,5084 4,5569 4,6151
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0887  0,8529 158,70 0,9546 11,8700  7,4529 1,4698 168822 53551 11,5262
usD 0,9215 - 0,7854 145,835 0,8800 10,9358  6,8674 1,3552 15559  4,9304 10,6226
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,230 0,86 0,56 Titulo Variacio % PSI 601532 0,23% 505% 6280,18 5128,86
BCP 0,248 0,49 69,67 MOTA ENGIL 6,40 CAC40 724088 059% 11,85% 758126 562842
CORT.AMORIM 9,710 -0,10 11,35 NAVIGATOR 1,44 ESTX50 PR 426037 0,84% 12,30% 449151 324957
cTT 3,305 0,15 7,31 ALTRI 0,86 XTRADAX 1570562 0,66% 12,80% 1652897 11862,84
EDP 4,131 0,39 -11,28 EDP R 0,51 S&P 500 440301 0,07% 14,67% 4607,07 349158
EDP R 16,755 0,51 -18,59 BCP 0,49 IBEX 35 931400 059% 13,22% 974190 7 189,60
GALP 12,480 0,16 -1,03 CORT.AMORI | -0,10 NIKKEI 225  31856,71 0,92% 22,08% 3377289 2562196
GREENVOLT 6,115 0,41 -21,60 SEMAPA 0,15
J MARTINS 23,500 -0,84 16,45 SONAE SGPS -0,58 i 5
MOTA ENGIL 2575 6,40 120,09 NOS 0,79 L% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,238 1,44 -6,25 J MARTINS -0,84 102%
NOS 3,274 0,79  -10,18 10196
REN 2,435 0,21 -3,37 psI 100%
SEMAPA 13,140  -0,15 6,31 w7 9% P
SONAE SGPS 0,943 -0,58 0,86 pot o8% 7\
IBERSOL 6,700 0,30 21,38 6175 o7 7
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